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Funds Included in Composite

NJFG
NJFH
NJFJ
NJFM
NJFN
NJFO
NJFS
NJFV
NJFW
NJFX
NJFY

COMMON D INFLATION LINKED
COMMON D HIGH GRADE
COMMON D HIGH YIELD
COMMON D US TREASURIES
COMMON D SHORT TERM CASH EQUIV
COMMON D HIGH YIELD ETFS
COMMON D MID GRADE LOGAN
COMMON D HIGH YIELD POST
COMMON D HIGH YIELD PIMCO
COMMON D HIGH YIELD NOMURA
COMMON D HIGH YIELD LOGAN
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Purchase Report by Report Date

Composite

May 1, 2015 to May 31, 2015

View Date:

June 11, 2015

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
CASH EQUIVALENTS
US DOLLAR
85749P9B9 STATE STR INSTL LIQUID RESVS 0.104% 31 Dec 2099 01 May 2015 01 May 2015 STATE STREET BANK AND TRUST usb/Csw
887,894.430 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 887,894.43
Base 100.000000 0.00 0.00 0.00 887,894.43
85749P9B9 STATE STR INSTL LIQUID RESVS 0.104% 31 Dec 2099 01 May 2015 01 May 2015 STATE STREET BANK AND TRUST usb/Csw
2,724,327.020 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 2,724,327.02
Base 100.000000 0.00 0.00 0.00 2,724,327.02
85749P9B9 STATE STR INSTL LIQUID RESVS 0.104% 31 Dec 2099 01 May 2015 01 May 2015 STATE STREET BANK AND TRUST usb/Csw
66,028.540 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 66,028.54
Base 100.000000 0.00 0.00 0.00 66,028.54
85749P9B9 STATE STR INSTL LIQUID RESVS 0.112% 31 Dec 2099 04 May 2015 04 May 2015 STATE STREET BANK AND TRUST usb/Csw
525,721.360 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 525,721.36
Base 100.000000 0.00 0.00 0.00 525,721.36
85749P9B9 STATE STR INSTL LIQUID RESVS 0.112% 31 Dec 2099 04 May 2015 04 May 2015 STATE STREET BANK AND TRUST usb/Csw
1,159,371.520 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 1,159,371.52
Base 100.000000 0.00 0.00 0.00 1,159,371.52
85749P9B9 STATE STR INSTL LIQUID RESVS 0.112% 31 Dec 2099 04 May 2015 04 May 2015 STATE STREET BANK AND TRUST usb/CswW
2,777,343.200 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 2,777,343.20
Base 100.000000 0.00 0.00 0.00 2,777,343.20
85749P9B9 STATE STR INSTL LIQUID RESVS 0.112% 31 Dec 2099 04 May 2015 04 May 2015 STATE STREET BANK AND TRUST usb/CswW
32,254.960 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 32,254.96
Base 100.000000 0.00 0.00 0.00 32,254.96
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Purchase Report by Report Date
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STATE STREET.

View Date: June 11, 2015

May 1, 2015 to May 31, 2015

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

85749P9B9 STATE STR INSTL LIQUID RESVS 0.104% 31 Dec 2099 05 May 2015 05 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
150,493.750 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 150,493.75
Base 100.000000 0.00 0.00 0.00 150,493.75

85749P9B9 STATE STR INSTL LIQUID RESVS 0.104% 31 Dec 2099 05 May 2015 05 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
83,451.380 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 83,451.38
Base 100.000000 0.00 0.00 0.00 83,451.38

85749P9B9 STATE STR INSTL LIQUID RESVS 0.104% 31 Dec 2099 05 May 2015 05 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
3,312,992.640 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 3,312,992.64
Base 100.000000 0.00 0.00 0.00 3,312,992.64

85749P9B9 STATE STR INSTL LIQUID RESVS 0.101% 31 Dec 2099 07 May 2015 07 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
14,583.330 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 14,583.33
Base 100.000000 0.00 0.00 0.00 14,583.33

85749P9B9 STATE STR INSTL LIQUID RESVS 0.101% 31 Dec 2099 07 May 2015 07 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
679,830.730 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 679,830.73
Base 100.000000 0.00 0.00 0.00 679,830.73

85749P9B9 STATE STR INSTL LIQUID RESVS 0.099% 31 Dec 2099 08 May 2015 08 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
2,020,781.940 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 2,020,781.94
Base 100.000000 0.00 0.00 0.00 2,020,781.94

85749P9B9 STATE STR INSTL LIQUID RESVS 0.099% 31 Dec 2099 08 May 2015 08 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
221,309.970 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 221,309.97
Base 100.000000 0.00 0.00 0.00 221,309.97

85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 11 May 2015 11 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
69,636.340 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 69,636.34

Page 3

Prepared by State Street



Purchase Report by Report Date

Composite

STATE STREET.

View Date:

May 1, 2015 to May 31, 2015 June 11, 2015

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

Base 100.000000 0.00 0.00 0.00 69,636.34

85749P9B9 STATE STR INSTL LIQUID RESVS 0.099% 31 Dec 2099 11 May 2015 11 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
410,500.840 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 410,500.84
Base 100.000000 0.00 0.00 0.00 410,500.84

85749P9B9 STATE STR INSTL LIQUID RESVS 0.099% 31 Dec 2099 11 May 2015 11 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
316,325.550 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 316,325.55
Base 100.000000 0.00 0.00 0.00 316,325.55

85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 12 May 2015 12 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
188,019.910 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 188,019.91
Base 100.000000 0.00 0.00 0.00 188,019.91

85749P9B9 STATE STR INSTL LIQUID RESVS 0.099% 31 Dec 2099 12 May 2015 12 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
151,242.760 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 151,242.76
Base 100.000000 0.00 0.00 0.00 151,242.76

85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 13 May 2015 13 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
352,790.950 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 352,790.95
Base 100.000000 0.00 0.00 0.00 352,790.95

85749P9B9 STATE STR INSTL LIQUID RESVS 0.098% 31 Dec 2099 13 May 2015 13 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
196,728.850 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 196,728.85
Base 100.000000 0.00 0.00 0.00 196,728.85

85749P9B9 STATE STR INSTL LIQUID RESVS 0.098% 31 Dec 2099 13 May 2015 13 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
342,215.310 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 342,215.31
Base 100.000000 0.00 0.00 0.00 342,215.31

85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 14 May 2015 14 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
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840,359.720 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 840,359.72
Base 100.000000 0.00 0.00 0.00 840,359.72

85749P9B9 STATE STR INSTL LIQUID RESVS 0.100% 31 Dec 2099 14 May 2015 14 May 2015 STATE STREET BANK AND TRUST USD/CSW
78,139.380 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 78,139.38
Base 100.000000 0.00 0.00 0.00 78,139.38

85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 15May 2015 15 May 2015 STATE STREET BANK AND TRUST USD/CSW
1,835,529.350 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 1,835,529.35
Base 100.000000 0.00 0.00 0.00 1,835,529.35

85749P9B9 STATE STR INSTL LIQUID RESVS 0.102% 31 Dec 2099 15May 2015 15 May 2015 STATE STREET BANK AND TRUST uUSD/CSW
829,725.940 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 829,725.94
Base 100.000000 0.00 0.00 0.00 829,725.94

85749P9B9 STATE STR INSTL LIQUID RESVS 0.102% 31 Dec 2099 15May 2015 15 May 2015 STATE STREET BANK AND TRUST uUSD/CSW
31,656.200 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 31,656.20
Base 100.000000 0.00 0.00 0.00 31,656.20

85749P9B9 STATE STR INSTL LIQUID RESVS 0.102% 31 Dec 2099 15May 2015 15 May 2015 STATE STREET BANK AND TRUST uUSD/CSW
84,665.230 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 84,665.23
Base 100.000000 0.00 0.00 0.00 84,665.23

85749P9B9 STATE STR INSTL LIQUID RESVS 0.102% 31 Dec 2099 15May 2015 15 May 2015 STATE STREET BANK AND TRUST uUSD/CSW
447,622.890 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 447,622.89
Base 100.000000 0.00 0.00 0.00 447,622.89

85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 18 May 2015 18 May 2015 STATE STREET BANK AND TRUST USD/CSW
2,501,847.240 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 2,501,847.24
Base 100.000000 0.00 0.00 0.00 2,501,847.24

85749P9B9 STATE STR INSTL LIQUID RESVS 0.102% 31 Dec 2099 18 May 2015 18 May 2015 STATE STREET BANK AND TRUST USD/CSW
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
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1,333,601.560 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 1,333,601.56
Base 100.000000 0.00 0.00 0.00 1,333,601.56

85749P9B9 STATE STR INSTL LIQUID RESVS 0.102% 31 Dec 2099 18 May 2015 18 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
2,404,152.950 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 2,404,152.95
Base 100.000000 0.00 0.00 0.00 2,404,152.95

85749P9B9 STATE STR INSTL LIQUID RESVS 0.102% 31 Dec 2099 18 May 2015 18 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
435,110.820 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 435,110.82
Base 100.000000 0.00 0.00 0.00 435,110.82

85749P9B9 STATE STR INSTL LIQUID RESVS 0.098% 31 Dec 2099 20 May 2015 20 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
821,240.450 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 821,240.45
Base 100.000000 0.00 0.00 0.00 821,240.45

85749P9B9 STATE STR INSTL LIQUID RESVS 0.098% 31 Dec 2099 20 May 2015 20 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
1,215,107.760 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 1,215,107.76
Base 100.000000 0.00 0.00 0.00 1,215,107.76

85749P9B9 STATE STR INSTL LIQUID RESVS 0.098% 31 Dec 2099 20 May 2015 20 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
523,516.900 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 523,516.90
Base 100.000000 0.00 0.00 0.00 523,516.90

85749P9B9 STATE STR INSTL LIQUID RESVS 0.096% 31 Dec 2099 21 May 2015 21 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
508,462.620 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 508,462.62
Base 100.000000 0.00 0.00 0.00 508,462.62

85749P9B9 STATE STR INSTL LIQUID RESVS 0.100% 31 Dec 2099 22 May 2015 22 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
2,117,682.990 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 2,117,682.99
Base 100.000000 0.00 0.00 0.00 2,117,682.99
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Purchase Report by Report Date
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STATE STREET.

View Date: June 11, 2015

May 1, 2015 to May 31, 2015

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

85749P9B9 STATE STR INSTL LIQUID RESVS 0.100% 31 Dec 2099 22 May 2015 22 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
942,578.220 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 942,578.22
Base 100.000000 0.00 0.00 0.00 942,578.22

85749P9B9 STATE STR INSTL LIQUID RESVS 0.101% 31 Dec 2099 26 May 2015 26 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
75,115.940 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 75,115.94
Base 100.000000 0.00 0.00 0.00 75,115.94

85749P9B9 STATE STR INSTL LIQUID RESVS 0.101% 31 Dec 2099 26 May 2015 26 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
30,179.720 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 30,179.72
Base 100.000000 0.00 0.00 0.00 30,179.72

85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 27 May 2015 27 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
304,666.380 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 304,666.38
Base 100.000000 0.00 0.00 0.00 304,666.38

85749P9B9 STATE STR INSTL LIQUID RESVS 0.103% 31 Dec 2099 27 May 2015 27 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
252,330.010 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 252,330.01
Base 100.000000 0.00 0.00 0.00 252,330.01

85749P9B9 STATE STR INSTL LIQUID RESVS 0.103% 31 Dec 2099 27 May 2015 27 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
172,931.490 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 172,931.49
Base 100.000000 0.00 0.00 0.00 172,931.49

85749P9B9 STATE STR INSTL LIQUID RESVS 0.102% 31 Dec 2099 28 May 2015 28 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
9,921.140 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 9,921.14
Base 100.000000 0.00 0.00 0.00 9,921.14

85749P9B9 STATE STR INSTL LIQUID RESVS 0.102% 31 Dec 2099 28 May 2015 28 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
1,582,072.080 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 1,5682,072.08
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Purchase Report by Report Date

Composite

STATE STREET.

View Date: June 11, 2015

May 1, 2015 to May 31, 2015

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 1,582,072.08
85749P9B9 STATE STR INSTL LIQUID RESVS 0.097% 31 Dec 2099 29 May 2015 29 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
2,356,075.870 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 2,356,075.87
Base 100.000000 0.00 0.00 0.00 2,356,075.87
85749P9B9 STATE STR INSTL LIQUID RESVS 0.097% 31 Dec 2099 29 May 2015 29 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
260,759.060 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 260,759.06
Base 100.000000 0.00 0.00 0.00 260,759.06
85749P9B9 STATE STR INSTL LIQUID RESVS 0.097% 31 Dec 2099 29 May 2015 29 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
1,476,867.820 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 1,476,867.82
Base 100.000000 0.00 0.00 0.00 1,476,867.82
85749P9B9 STATE STR INSTL LIQUID RESVS 0.097% 31 Dec 2099 29 May 2015 29 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
511,989.940 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 511,989.94
Base 100.000000 0.00 0.00 0.00 511,989.94
85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 29 May 2015 29 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
2,493,848.090 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 2,493,848.09
Base 100.000000 0.00 0.00 0.00 2,493,848.09
85749P9B9 Total
43,161,603.040 Local 0.00 0.00 0.00 43,161,603.04
Base 0.00 0.00 0.00 43,161,603.04
US DOLLAR Total
43,161,603.040 Local 0.00 0.00 0.00 43,161,603.04
Base 0.00 0.00 0.00 43,161,603.04
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Purchase Report by Report Date

Composite

STATE STREET.

May 1, 2015 to May 31, 2015 View Date: June 11, 2015
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
CASH EQUIVALENTS Total
43,161,603.040
Base 0.00 0.00 0.00 43,161,603.04
EQUITY
US DOLLAR
693475857 PNC FINANCIAL SERVICES PREFERRED STOCK VARO05 May 2015 08 May 2015 WELLS FARGO SECURITIES LLC uUSb/DTC
21,000.000 1.000000 NJFJ Local 27.950000 0.00 0.00 0.00 586,950.00
Base 27.950000 0.00 0.00 0.00 586,950.00
US DOLLAR Total
21,000.000 Local 0.00 0.00 0.00 586,950.00
Base 0.00 0.00 0.00 586,950.00
EQUITY Total
21,000.000
Base 0.00 0.00 0.00 586,950.00
FIXED INCOME
US DOLLAR
00234PAE2 AV HOMES INC 8.5% 01 Jul 2019 21 May 2015 22 May 2015 1 EXCHANGE OFFER (NON CASH) USD/DTC
400,000.000 1.000000 NJFX Local 100.000000 13,222.22 0.00 0.00 400,000.00
Base 100.000000 13,222.22 0.00 0.00 400,000.00
00287YAP4 ABBVIE INC 3.2% 06 Nov 2022 05 May 2015 14 May 2015 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
7,000,000.000 1.000000 NJFH Local 99.803000 0.00 0.00 0.00 6,986,210.00
Base 99.803000 0.00 0.00 0.00 6,986,210.00
00287YAQ2 ABBVIE INC 3.6% 14 May 2025 05 May 2015 14 May 2015 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
10,000,000.000 1.000000 NJFH Local 99.825000 0.00 0.00 0.00 9,982,500.00
Base 99.825000 0.00 0.00 0.00 9,982,500.00
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Purchase Report by Report Date

Composite

STATE STREET.

View Date:

May 1, 2015 to May 31, 2015 June 11, 2015

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face

00287YAT6 ABBVIE INC 2.5% 14 May 2020 05 May 2015 14 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
20,000,000.000 1.000000 NJFH Local 99.590000 0.00 0.00 0.00 19,918,000.00
Base 99.590000 0.00 0.00 0.00 19,918,000.00

00766 TAA8 AECOM 5.75% 15 Oct 2022 05 May 2015 08 May 2015 WELLS FARGO SECURITIES LLC USD/DTC
55,000.000 1.000000 NJFY Local 103.500000 202.05 0.00 0.00 56,925.00
Base 103.500000 202.05 0.00 0.00 56,925.00

00769EAS9 ADVANTAGE SALES + MARKETING | 1% 25 Jul 2021 20 May 2015 DEUTSCHE BANK SECURITIES USD/OTH
170,000.000 1.000000 NJFS Local 100.500000 0.00 0.00 0.00 170,850.00
Base 100.500000 0.00 0.00 0.00 170,850.00

20 May 2015 CANCEL DEUTSCHE BANK SECURITIES USD/OTH
-170,000.000 1.000000 NJFS Local 100.500000 0.00 0.00 0.00 -170,850.00
Base 100.500000 0.00 0.00 0.00 -170,850.00

20 May 2015 29 May 2015 DEUTSCHE BANK SECURITIES USD/OTH
170,000.000 1.000000 NJFS Local 100.500000 0.00 0.00 0.00 170,850.00
Base 100.500000 0.00 0.00 0.00 170,850.00

00769EAS9 Total

170,000.000 Local 0.00 0.00 0.00 170,850.00
Base 0.00 0.00 0.00 170,850.00

008674AH6 AHERN RENTALS INC 7.375% 15 May 2023 30 Apr2015 CANCEL BANK OF AMERICA SECURITIES LLC USD/DTC
-150,000.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 -150,000.00
Base 100.000000 0.00 0.00 0.00 -150,000.00

008674AH6 AHERN RENTALS INC 7.375% 15 May 2023 30 Apr2015 CANCEL BANK OF AMERICA SECURITIES LLC USD/DTC
-440,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 -440,000.00
Base 100.000000 0.00 0.00 0.00 -440,000.00

30 Apr2015 CANCEL BANK OF AMERICA SECURITIES LLC USD/DTC
-190,000.000 1.000000 NJFS Local 101.250000 0.00 0.00 0.00 -192,375.00
Base 101.250000 0.00 0.00 0.00 -192,375.00

008674AH6 AHERN RENTALS INC 7.375% 15 May 2023 30 Apr2015 CANCEL BANK OF AMERICA SECURITIES LLC USD/DTC
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Purchase Report by Report Date
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View Date:
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STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
-65,000.000 1.000000 NJFY Local 101.250000 0.00 0.00 0.00 -65,812.50
Base 101.250000 0.00 0.00 0.00 -65,812.50
008674AH6 Total

-845,000.000 Local 0.00 0.00 0.00 -848,187.50
Base 0.00 0.00 0.00 -848,187.50

00913CAA7 AIR MEDICAL MERGER SUB 6.375% 15 May 2023 01 May 2015 06 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
250,000.000 1.000000 NJFW Local 97.250000 354.17 0.00 0.00 243,125.00
Base 97.250000 354.17 0.00 0.00 243,125.00

01377RAA1 ALCATEL LUCENT USA INC 8.875% 01 Jan 2020 05 May 2015 08 May 2015 GOLDMAN SACHS + CO USD/DTC
2,000,000.000 1.000000 NJFN Local 110.625000 62,618.06 0.00 0.00 2,212,500.00
Base 110.625000 62,618.06 0.00 0.00 2,212,500.00

02154EAD1 ALTICE FINCO SA 7.625% 15 Feb 2025 06 May 2015 11 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSsb/DTC
250,000.000 1.000000 NJFW Local 102.250000 5,136.29 0.00 0.00 255,625.00
Base 102.250000 5,136.29 0.00 0.00 255,625.00

02376CAM7 AMERICAN AIRLS INC 1% 10 Oct 2021 21 Apr2015 CANCEL CITIBANK,N.A. USD/OTH
-100,000.000 1.000000 NJFS Local 100.625000 0.00 0.00 0.00 -100,625.00
Base 100.625000 0.00 0.00 0.00 -100,625.00

02376CAM7 AMERICAN AIRLS INC 1% 10 Oct 2021 21 Apr2015 CANCEL CITIBANK,N.A. USD/OTH
-35,000.000 1.000000 NJFY Local 100.625000 0.00 0.00 0.00 -35,218.75
Base 100.625000 0.00 0.00 0.00 -35,218.75

02376CAM7 AMERICAN AIRLS INC 1% 10 Oct 2021 20 Apr2015 08 May 2015 18 RESTRUCTURING USD/OTH
110,000.000 1.000000 NJFY Local 99.250000 0.00 0.00 0.00 109,175.00
Base 99.250000 0.00 0.00 0.00 109,175.00

02376CAM7 AMERICAN AIRLS INC 1% 10 Oct 2021 20 Apr2015 08 May 2015 18 RESTRUCTURING USD/OTH
320,000.000 1.000000 NJFS Local 99.250000 0.00 0.00 0.00 317,600.00
Base 99.250000 0.00 0.00 0.00 317,600.00

02376CAM7 AMERICAN AIRLS INC 1% 10 Oct 2021 21 Apr2015 29 May 2015 CITIBANK,N.A. USD/OTH
35,000.000 1.000000 NJFY Local 100.625000 0.00 0.00 0.00 35,218.75
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Base 100.625000 0.00 0.00 0.00 35,218.75

02376CAM7 AMERICAN AIRLS INC 1% 10 Oct 2021 21 Apr2015 29 May 2015 CITIBANK,N.A. USD/OTH
100,000.000 1.000000 NJFS Local 100.625000 0.00 0.00 0.00 100,625.00
Base 100.625000 0.00 0.00 0.00 100,625.00

02376CAM?7 Total

430,000.000 Local 0.00 0.00 0.00 426,775.00
Base 0.00 0.00 0.00 426,775.00

037833BD1 APPLE INC 2% 06 May 2020 06 May 2015 13 May 2015 GOLDMAN SACHS + CO USD/DTC
60,000,000.000 1.000000 NJFH Local 99.845000 0.00 0.00 0.00 59,907,000.00
Base 99.845000 0.00 0.00 0.00 59,907,000.00

037833BF6 APPLE INC 2.7% 13 May 2022 06 May 2015 13 May 2015 GOLDMAN SACHS + CO USD/DTC
40,000,000.000 1.000000 NJFH Local 99.816000 0.00 0.00 0.00 39,926,400.00
Base 99.816000 0.00 0.00 0.00 39,926,400.00

03938LAY0 ARCELORMITTAL 5.125% 01 Jun 2020 27 May 2015 OPEN JPMORGAN SECURITIES INC USD/DTC
255,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 255,000.00
Base 100.000000 0.00 0.00 0.00 255,000.00

03938LAY0 ARCELORMITTAL 5.125% 01 Jun 2020 27 May 2015 OPEN JPMORGAN SECURITIES INC USD/DTC
85,000.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 85,000.00
Base 100.000000 0.00 0.00 0.00 85,000.00

03938LAY0 ARCELORMITTAL 5.125% 01 Jun 2020 27 May 2015 OPEN JPMORGAN SECURITIES INC uUSb/DTC
350,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 350,000.00
Base 100.000000 0.00 0.00 0.00 350,000.00

03938LAY0 ARCELORMITTAL 5.125% 01 Jun 2020 27 May 2015 OPEN J.P. MORGAN CLEARING CORP. USD/DTC
250,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 250,000.00
Base 100.000000 0.00 0.00 0.00 250,000.00

03938LAYO0 Total

940,000.000 Local 0.00 0.00 0.00 940,000.00
Base 0.00 0.00 0.00 940,000.00
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03938LAZ7 ARCELORMITTAL 6.125% 01 Jun 2025 27 May 2015 OPEN CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
270,000.000 1.000000 NJFS Local 101.000000 0.00 0.00 0.00 272,700.00
Base 101.000000 0.00 0.00 0.00 272,700.00

03938LAZ7 ARCELORMITTAL 6.125% 01 Jun 2025 27 May 2015 OPEN CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
90,000.000 1.000000 NJFY Local 101.000000 0.00 0.00 0.00 90,900.00
Base 101.000000 0.00 0.00 0.00 90,900.00

27 May 2015 OPEN JPMORGAN SECURITIES INC uUSb/DTC
70,000.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 70,000.00
Base 100.000000 0.00 0.00 0.00 70,000.00

03938LAZ7 ARCELORMITTAL 6.125% 01 Jun 2025 27 May 2015 OPEN JPMORGAN SECURITIES INC USD/DTC
200,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 200,000.00
Base 100.000000 0.00 0.00 0.00 200,000.00

27 May 2015 OPEN RBC CAPITAL MARKETS uUSsb/DTC
105,000.000 1.000000 NJFS Local 100.625000 0.00 0.00 0.00 105,656.25
Base 100.625000 0.00 0.00 0.00 105,656.25

03938LAZ7 ARCELORMITTAL 6.125% 01 Jun 2025 27 May 2015 OPEN RBC CAPITAL MARKETS uUSb/DTC
35,000.000 1.000000 NJFY Local 100.625000 0.00 0.00 0.00 35,218.75
Base 100.625000 0.00 0.00 0.00 35,218.75

03938LAZ7 ARCELORMITTAL 6.125% 01 Jun 2025 27 May 2015 OPEN JPMORGAN SECURITIES INC USD/DTC
325,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 325,000.00
Base 100.000000 0.00 0.00 0.00 325,000.00

03938LAZ7 Total

1,095,000.000 Local 0.00 0.00 0.00 1,099,475.00
Base 0.00 0.00 0.00 1,099,475.00

067687AA1 BARMINCO FINANCE PTY LTD 9% 01 Jun 2018 15 May 2015 OPPENHEIMER + CO. INC. uUSD/DTC
400,000.000 1.000000 NJFV Local 95.000000 16,900.00 0.00 0.00 380,000.00
Base 95.000000 16,900.00 0.00 0.00 380,000.00

15 May 2015 CANCEL OPPENHEIMER + CO. INC. uUSb/DTC
-400,000.000 1.000000 NJFV Local 95.000000 -16,900.00 0.00 0.00 -380,000.00
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Base 95.000000 -16,900.00 0.00 0.00 -380,000.00

15 May 2015 20 May 2015 OPPENHEIMER + CO. INC. USD/DTC
400,000.000 1.000000 NJFV Local 95.000000 16,900.00 0.00 0.00 380,000.00
Base 95.000000 16,900.00 0.00 0.00 380,000.00

067687AA1 Total

400,000.000 Local 16,900.00 0.00 0.00 380,000.00
Base 16,900.00 0.00 0.00 380,000.00

090613AJ9 BIOMET INC 6.5% 01 Aug 2020 13 May 2015 18 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSDh/DTC
10,000,000.000 1.000000 NJFN Local 105.875000 193,194.44 0.00 0.00 10,587,499.99
Base 105.875000 193,194.44 0.00 0.00 10,587,499.99

12 May 2015 15 May 2015 CREDIT AGRICOLE SECURITIES (USA) IN uUSb/DTC
5,000,000.000 1.000000 NJFN Local 105.875000 93,888.89 0.00 0.00 5,293,749.99
Base 105.875000 93,888.89 0.00 0.00 5,293,749.99

090613AJ9 Total

15,000,000.000 Local 287,083.33 0.00 0.00 15,881,249.98
Base 287,083.33 0.00 0.00 15,881,249.98

09534WAA3 BLUE COAT HOLDINGS INC 8.375% 01 Jun 2023 19 May 2015 22 May 2015 JEFFERIES+ COMPANY INC USD/DTC
1,000,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

09534WAA3 BLUE COAT HOLDINGS INC 8.375% 01 Jun 2023 19 May 2015 22 May 2015 JEFFERIES+ COMPANY INC uUSsb/DTC
215,000.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 215,000.00
Base 100.000000 0.00 0.00 0.00 215,000.00

09534WAA3 BLUE COAT HOLDINGS INC 8.375% 01 Jun 2023 19 May 2015 22 May 2015 JEFFERIES+ COMPANY INC uUSb/DTC
400,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 400,000.00
Base 100.000000 0.00 0.00 0.00 400,000.00

19 May 2015 22 May 2015 CANTOR FITZGERALD + CO USD/DTC
50,000.000 1.000000 NJFX Local 100.500000 0.00 0.00 0.00 50,250.00
Base 100.500000 0.00 0.00 0.00 50,250.00
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19 May 2015 22 May 2015 PERSHING LLC USD/DTC
50,000.000 1.000000 NJFX Local 100.500000 0.00 0.00 0.00 50,250.00
Base 100.500000 0.00 0.00 0.00 50,250.00

19 May 2015 22 May 2015 ROBERT W.BAIRD CO.INCORPORATE uUSsb/DTC
50,000.000 1.000000 NJFX Local 100.250000 0.00 0.00 0.00 50,125.00
Base 100.250000 0.00 0.00 0.00 50,125.00

09534WAA3 Total

1,765,000.000 Local 0.00 0.00 0.00 1,765,625.00
Base 0.00 0.00 0.00 1,765,625.00

103304BK6 BOYD GAMING CORP 6.875% 15 May 2023 07 May 2015 21 May 2015 JPMORGAN SECURITIES INC uUSb/DTC
1,000,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

103304BK6 BOYD GAMING CORP 6.875% 15 May 2023 08 May 2015 21 May 2015 JPMORGAN SECURITIES INC USD/DTC
200,000.000 1.000000 NJFX Local 101.250000 0.00 0.00 0.00 202,500.00
Base 101.250000 0.00 0.00 0.00 202,500.00

103304BK6 BOYD GAMING CORP 6.875% 15 May 2023 07 May 2015 21 May 2015 JPMORGAN SECURITIES INC USD/DTC
140,000.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 140,000.00
Base 100.000000 0.00 0.00 0.00 140,000.00

103304BK6 BOYD GAMING CORP 6.875% 15 May 2023 07 May 2015 21 May 2015 CANTOR FITZGERALD + CO uUSb/DTC
300,000.000 1.000000 NJFX Local 100.250000 0.00 0.00 0.00 300,750.00
Base 100.250000 0.00 0.00 0.00 300,750.00

07 May 2015 21 May 2015 PERSHING LLC USD/DTC
150,000.000 1.000000 NJFX Local 100.375000 0.00 0.00 0.00 150,562.50
Base 100.375000 0.00 0.00 0.00 150,562.50

07 May 2015 21 May 2015 PERSHING LLC USD/DTC
150,000.000 1.000000 NJFX Local 100.375000 0.00 0.00 0.00 150,562.50
Base 100.375000 0.00 0.00 0.00 150,562.50

11 May 2015 21 May 2015 MIZUHO SECURITIES USA/FIXED INCOME uUSb/DTC
75,000.000 1.000000 NJFX Local 100.875000 0.00 0.00 0.00 75,656.25
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Base 100.875000 0.00 0.00 0.00 75,656.25
07 May 2015 21 May 2015 MIZUHO SECURITIES USA/FIXED INCOME USD/DTC
450,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 450,000.00
Base 100.000000 0.00 0.00 0.00 450,000.00
08 May 2015 21 May 2015 MIZUHO SECURITIES USA/FIXED INCOME uUSsb/DTC
75,000.000 1.000000 NJFX Local 100.875000 0.00 0.00 0.00 75,656.25
Base 100.875000 0.00 0.00 0.00 75,656.25
08 May 2015 21 May 2015 MIZUHO SECURITIES USA/FIXED INCOME uUSb/DTC
325,000.000 1.000000 NJFX Local 101.250000 0.00 0.00 0.00 329,062.50
Base 101.250000 0.00 0.00 0.00 329,062.50
08 May 2015 21 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
75,000.000 1.000000 NJFX Local 101.500000 0.00 0.00 0.00 76,125.00
Base 101.500000 0.00 0.00 0.00 76,125.00
08 May 2015 21 May 2015 CANTOR FITZGERALD + CO uUSsb/DTC
125,000.000 1.000000 NJFX Local 101.500000 0.00 0.00 0.00 126,875.00
Base 101.500000 0.00 0.00 0.00 126,875.00
20 May 2015 26 May 2015 MIZUHO SECURITIES USA/FIXED INCOME uUSb/DTC
40,000.000 1.000000 NJFX Local 101.125000 38.19 0.00 0.00 40,450.00
Base 101.125000 38.19 0.00 0.00 40,450.00
21 May 2015 27 May 2015 JPMORGAN SECURITIES INC USD/DTC
125,000.000 1.000000 NJFX Local 101.250000 143.23 0.00 0.00 126,562.50
Base 101.250000 143.23 0.00 0.00 126,562.50
20 May 2015 26 May 2015 JPMORGAN SECURITIES INC uUSsb/DTC
100,000.000 1.000000 NJFX Local 101.250000 95.49 0.00 0.00 101,250.00
Base 101.250000 95.49 0.00 0.00 101,250.00
103304BK6 Total
3,330,000.000 Local 276.91 0.00 0.00 3,346,012.50
Base 276.91 0.00 0.00 3,346,012.50
10553YAF2 BRASKEM FINANCE LTD 6.45% 03 Feb 2024 05 May 2015 08 May 2015 J P MORGAN CHASE/J P MORGAN INTL uUSb/DTC
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365,000.000 1.000000 NJFS Local 100.900000 6,212.60 0.00 0.00 368,285.00
Base 100.900000 6,212.60 0.00 0.00 368,285.00
11283WACS8 BROOKFIELD RESIDENTIAL 6.375% 15 May 2025 06 May 2015 12 May 2015 JPMORGAN SECURITIES INC USD/DTC
250,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 250,000.00
Base 100.000000 0.00 0.00 0.00 250,000.00
12543KAM6 CHS / COMMUNITY HEALTH SYSINC 1% 31 Dec 2019 01 Apr2014 29 May 2015 RESTRUCTURING USD/OTH
77,996.130 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 77,996.13
Base 100.000000 0.00 0.00 0.00 77,996.13
12543KAM6 CHS / COMMUNITY HEALTH SYSINC 1% 31 Dec 2019 01 Apr2014 29 May 2015 RESTRUCTURING USD/OTH
338,782.100 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 338,782.10
Base 100.000000 0.00 0.00 0.00 338,782.10
12543KAM6 Total
416,778.230 Local 0.00 0.00 0.00 416,778.23
Base 0.00 0.00 0.00 416,778.23
12543KAN4 CHS /COMMUNITY HEALTH SYSINC 1% 27 Jan 2021 31 Mar 2014 29 May 2015 RESTRUCTURING USD/OTH
143,510.760 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 143,510.76
Base 100.000000 0.00 0.00 0.00 143,510.76
12543KAN4 CHS /COMMUNITY HEALTH SYSINC 1% 27 Jan 2021 01 Apr2014 29 May 2015 RESTRUCTURING USD/OTH
623,349.790 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 623,349.79
Base 100.000000 0.00 0.00 0.00 623,349.79
12543KAN4 Total
766,860.550 Local 0.00 0.00 0.00 766,860.55
Base 0.00 0.00 0.00 766,860.55
125581GP7 CIT GROUP INC 4.25% 15 Aug 2017 07 May 2015 12 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
5,000,000.000 1.000000 NJFN Local 101.625000 51,354.17 0.00 0.00 5,081,249.99
Base 101.625000 51,354.17 0.00 0.00 5,081,249.99
12621EAJ2 CNO FINANCIAL GROUP INC 4.5% 30 May 2020 14 May 2015 19 May 2015 GOLDMAN SACHS + CO USD/DTC
225,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 225,000.00
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Base 100.000000 0.00 0.00 0.00 225,000.00

12621EAJ2 CNO FINANCIAL GROUP INC 4.5% 30 May 2020 14 May 2015 19 May 2015 GOLDMAN SACHS + CO USD/DTC
1,000,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

12621EAJ2 Total

1,225,000.000 Local 0.00 0.00 0.00 1,225,000.00
Base 0.00 0.00 0.00 1,225,000.00

12621EAK9  CNO FINANCIAL GROUP INC 5.25% 30 May 2025 14 May 2015 19 May 2015 GOLDMAN SACHS + CO USD/DTC
425,000.000 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 425,000.00
Base 100.000000 0.00 0.00 0.00 425,000.00

12621EAK9  CNO FINANCIAL GROUP INC 5.25% 30 May 2025 14 May 2015 19 May 2015 GOLDMAN SACHS + CO USD/DTC
375,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 375,000.00
Base 100.000000 0.00 0.00 0.00 375,000.00

12621EAK9 Total

800,000.000 Local 0.00 0.00 0.00 800,000.00
Base 0.00 0.00 0.00 800,000.00

13057QAC1  CALIFORNIA RESOURCES CRP 5.5% 15 Sep 2021 16 Apr2015  CANCEL JPMORGAN SECURITIES INC USD/DTC
-250,000.000 1.000000 NJFW Local 94.125000 -1,375.00 0.00 0.00 -235,312.50
Base 94.125000 -1,375.00 0.00 0.00 -235,312.50

13057QAD9  CALIFORNIA RESOURCES CRP 5.5% 15 Sep 2021 28 Apr 2015 EXCHANGE OFFER (NON CASH) USD/DTC
1,000,000.000 1.000000 NJFW Local 95.281250 6,569.44 0.00 0.00 952,812.50
Base 95.281250 6,569.44 0.00 0.00 952,812.50

28 Apr2015  CANCEL EXCHANGE OFFER (NON CASH) USD/DTC
-1,000,000.000 1.000000 NJFW Local 95.281250 -6,569.44 0.00 0.00 -952,812.50
Base 95.281250 -6,569.44 0.00 0.00 -952,812.50

16 Apr2015 04 May 2015 13 JPMORGAN SECURITIES INC USD/DTC
250,000.000 1.000000 NJFW Local 94.125000 1,375.00 0.00 0.00 235,312.50
Base 94.125000 1,375.00 0.00 0.00 235,312.50
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28 Apr2015 30 Apr 2015 EXCHANGE OFFER (NON CASH) USD/DTC
750,000.000 1.000000 NJFW Local 95.666666 4,927.08 0.00 0.00 717,500.00
Base 95.666666 4,927.08 0.00 0.00 717,500.00

13057QAD9 Total

1,000,000.000 Local 6,302.08 0.00 0.00 952,812.50
Base 6,302.08 0.00 0.00 952,812.50

13057QAF4 CALIFORNIA RESOURCES CRP 6% 15 Nov 2024 28 Apr2015 30 Apr 2015 2 EXCHANGE OFFER (NON CASH) USD/DTC
750,000.000 1.000000 NJFW Local 100.000000 25,875.00 0.00 0.00 750,000.00
Base 100.000000 25,875.00 0.00 0.00 750,000.00

146900AL9 CASCADES INC 7.875% 15 Jan 2020 11 May 2015 12 May 2015 WELLS FARGO SECURITIES LLC USD/DTC
16,504,000.000 1.000000 NJFN Local 104.492000 422,399.25 0.00 0.00 17,245,359.68
Base 104.492000 422,399.25 0.00 0.00 17,245,359.68

146900AQ8 CASCADES INC 5.75% 15 Jul 2023 11 May 2015 19 May 2015 WELLS FARGO SECURITIES LLC USD/DTC
375,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 375,000.00
Base 100.000000 0.00 0.00 0.00 375,000.00

150191AJ3 CEDAR FAIR LP/CANADA S W 5.375% 01 Jun 2024 21 May 2015 22 May 2015 1 EXCHANGE OFFER (NON CASH) uUSsb/DTC
500,000.000 1.000000 NJFX Local 100.000000 12,690.97 0.00 0.00 500,000.00
Base 100.000000 12,690.97 0.00 0.00 500,000.00

163851AA6 CHEMOURS CO 6.625% 15 May 2023 05 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
375,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 375,000.00
Base 100.000000 0.00 0.00 0.00 375,000.00

163851AA6 CHEMOURS CO 6.625% 15 May 2023 05 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
195,000.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 195,000.00
Base 100.000000 0.00 0.00 0.00 195,000.00

163851AA6 CHEMOURS CO 6.625% 15 May 2023 05 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
575,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 575,000.00
Base 100.000000 0.00 0.00 0.00 575,000.00

163851AA6 CHEMOURS CO 6.625% 15 May 2023 05 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
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525,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 525,000.00
Base 100.000000 0.00 0.00 0.00 525,000.00
163851AA6 Total

1,670,000.000 Local 0.00 0.00 0.00 1,670,000.00
Base 0.00 0.00 0.00 1,670,000.00

163851AC2 CHEMOURS CO 7% 15 May 2025 05 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
285,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 285,000.00
Base 100.000000 0.00 0.00 0.00 285,000.00

163851AC2 CHEMOURS CO 7% 15 May 2025 05 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
95,000.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 95,000.00
Base 100.000000 0.00 0.00 0.00 95,000.00

05 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSsb/DTC
60,000.000 1.000000 NJFY Local 101.125000 0.00 0.00 0.00 60,675.00
Base 101.125000 0.00 0.00 0.00 60,675.00

163851AC2 CHEMOURS CO 7% 15 May 2025 05 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
170,000.000 1.000000 NJFS Local 101.125000 0.00 0.00 0.00 171,912.50
Base 101.125000 0.00 0.00 0.00 171,912.50

163851AC2 CHEMOURS CO 7% 15 May 2025 05 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
250,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 250,000.00
Base 100.000000 0.00 0.00 0.00 250,000.00

163851AC2 CHEMOURS CO 7% 15 May 2025 05 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSsb/DTC
275,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 275,000.00
Base 100.000000 0.00 0.00 0.00 275,000.00

163851AC2 CHEMOURS CO 7% 15 May 2025 06 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
40,000.000 1.000000 NJFY Local 101.250000 0.00 0.00 0.00 40,500.00
Base 101.250000 0.00 0.00 0.00 40,500.00

163851AC2 CHEMOURS CO 7% 15 May 2025 06 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
115,000.000 1.000000 NJFS Local 101.250000 0.00 0.00 0.00 116,437.50
Base 101.250000 0.00 0.00 0.00 116,437.50
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06 May 2015 12 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
285,000.000 1.000000 NJFS Local 101.125000 0.00 0.00 0.00 288,206.25
Base 101.125000 0.00 0.00 0.00 288,206.25

163851AC2 CHEMOURS CO 7% 15 May 2025 06 May 2015 12 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
95,000.000 1.000000 NJFY Local 101.125000 0.00 0.00 0.00 96,068.75
Base 101.125000 0.00 0.00 0.00 96,068.75

163851AC2 CHEMOURS CO 7% 15 May 2025 20 May 2015 26 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
250,000.000 1.000000 NJFS Local 100.750000 680.56 0.00 0.00 251,875.00
Base 100.750000 680.56 0.00 0.00 251,875.00

163851AC2 CHEMOURS CO 7% 15 May 2025 20 May 2015 26 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
85,000.000 1.000000 NJFY Local 100.750000 231.39 0.00 0.00 85,637.50
Base 100.750000 231.39 0.00 0.00 85,637.50

163851AC2 Total

2,005,000.000 Local 911.95 0.00 0.00 2,016,312.50
Base 911.95 0.00 0.00 2,016,312.50

165167CM7 CHESAPEAKE ENERGY CORP 1% 15 Apr 2019 05 May 2015 08 May 2015 GOLDMAN SACHS + CO USD/DTC
1,000,000.000 1.000000 NJFJ Local 96.625000 2,252.28 0.00 0.00 966,250.00
Base 96.625000 2,252.28 0.00 0.00 966,250.00

165258AB0 SEVENTY SEVEN OPERATING 6.625% 15 Nov 2019 05 May 2015 08 May 2015 GOLDMAN SACHS + CO USD/DTC
75,000.000 1.000000 NJFX Local 85.500000 2,387.76 0.00 0.00 64,125.00
Base 85.500000 2,387.76 0.00 0.00 64,125.00

16961UAA4 CHINOS INTERMED HLDGS A 7.75% 01 May 2019 04 May 2015 07 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
80,000.000 1.000000 NJFY Local 86.125000 103.33 0.00 0.00 68,900.00
Base 86.125000 103.33 0.00 0.00 68,900.00

18450JAT2 CLEAR CHANNEL COMMUNICATIONS 1% 30 Jan 2019 07 May 2015 BANK OF AMERICA N.A. USD/OTH
190,000.000 1.000000 NJFY Local 95.250000 0.00 0.00 0.00 180,975.00
Base 95.250000 0.00 0.00 0.00 180,975.00

18450JAT2 CLEAR CHANNEL COMMUNICATIONS 1% 30 Jan 2019 07 May 2015 BANK OF AMERICA N.A. USD/OTH
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550,000.000 1.000000 NJFS Local 95.250000 0.00 0.00 0.00 523,875.00
Base 95.250000 0.00 0.00 0.00 523,875.00
18450JAT2 Total

740,000.000 Local 0.00 0.00 0.00 704,850.00
Base 0.00 0.00 0.00 704,850.00

198280AA7 COLUMBIA PIPELINE GROUP 2.45% 01 Jun 2018 19 May 2015 22 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
10,000,000.000 1.000000 NJFH Local 99.976000 0.00 0.00 0.00 9,997,600.00
Base 99.976000 0.00 0.00 0.00 9,997,600.00

198280AC3 COLUMBIA PIPELINE GROUP 3.3% 01 Jun 2020 19 May 2015 22 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
12,000,000.000 1.000000 NJFH Local 99.820000 0.00 0.00 0.00 11,978,400.00
Base 99.820000 0.00 0.00 0.00 11,978,400.00

198280AE9 COLUMBIA PIPELINE GROUP 4.5% 01 Jun 2025 19 May 2015 22 May 2015 J.P. MORGAN CLEARING CORP. uUSsb/DTC
15,000,000.000 1.000000 NJFH Local 99.847000 0.00 0.00 0.00 14,977,050.00
Base 99.847000 0.00 0.00 0.00 14,977,050.00

20030NBNO COMCAST CORP 3.375% 15 Aug 2025 19 May 2015 27 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
25,000,000.000 1.000000 NJFH Local 99.875000 0.00 0.00 0.00 24,968,750.00
Base 99.875000 0.00 0.00 0.00 24,968,750.00

203372AN7 COMMSCOPE INC 4.375% 15 Jun 2020 28 May 2015 OPEN J.P. MORGAN SECURITIES LLC USD/DTC
600,000.000 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 600,000.00
Base 100.000000 0.00 0.00 0.00 600,000.00

203372AN7 COMMSCOPE INC 4.375% 15 Jun 2020 28 May 2015 OPEN JPMORGAN SECURITIES INC uUSsb/DTC
160,000.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 160,000.00
Base 100.000000 0.00 0.00 0.00 160,000.00

203372AN7 COMMSCOPE INC 4.375% 15 Jun 2020 28 May 2015 OPEN JPMORGAN SECURITIES INC USD/DTC
465,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 465,000.00
Base 100.000000 0.00 0.00 0.00 465,000.00

203372AN7 COMMSCOPE INC 4.375% 15 Jun 2020 28 May 2015 OPEN JPMORGAN SECURITIES INC USD/DTC
225,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 225,000.00
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Base 100.000000 0.00 0.00 0.00 225,000.00
203372AN7 Total
1,450,000.000 Local 0.00 0.00 0.00 1,450,000.00
Base 0.00 0.00 0.00 1,450,000.00
20337YAA5 COMMSCOPE TECH FINANCE L 6% 15 Jun 2025 28 May 2015 OPEN J.P. MORGAN SECURITIES LLC USD/DTC
1,500,000.000 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 1,500,000.00
Base 100.000000 0.00 0.00 0.00 1,500,000.00
20337YAA5 COMMSCOPE TECH FINANCE L 6% 15 Jun 2025 28 May 2015 OPEN JPMORGAN SECURITIES INC uUSDh/DTC
500,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 500,000.00
Base 100.000000 0.00 0.00 0.00 500,000.00
20337YAA5 COMMSCOPE TECH FINANCE L 6% 15 Jun 2025 28 May 2015 OPEN JPMORGAN SECURITIES INC uUSb/DTC
650,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 650,000.00
Base 100.000000 0.00 0.00 0.00 650,000.00
20337YAAS Total
2,650,000.000 Local 0.00 0.00 0.00 2,650,000.00
Base 0.00 0.00 0.00 2,650,000.00
20341WAA3 COMMUNICATIONS SALES +L 6% 15 Apr 2023 05 May 2015 08 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
205,000.000 1.000000 NJFY Local 101.000000 478.33 0.00 0.00 207,050.00
Base 101.000000 478.33 0.00 0.00 207,050.00
206519AA8 CONCORDIA HEALTHCARE COR 7% 15 Apr 2023 30 Apr2015 05 May 2015 MIZUHO SECURITIES USA/FIXED INCOME uUSD/DTC
500,000.000 1.000000 NJFJ Local 101.750000 1,361.11 0.00 0.00 508,750.00
Base 101.750000 1,361.11 0.00 0.00 508,750.00
206519AA8 CONCORDIA HEALTHCARE COR 7% 15 Apr 2023 01 May 2015 06 May 2015 RBC CAPITAL MARKETS uUSb/DTC
250,000.000 1.000000 NJFW Local 101.750000 729.17 0.00 0.00 254,375.00
Base 101.750000 729.17 0.00 0.00 254,375.00
206519AA8 Total
750,000.000 Local 2,090.28 0.00 0.00 763,125.00
Base 2,090.28 0.00 0.00 763,125.00
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219350BA2 CORNING INC 1.5% 08 May 2018 05 May 2015 08 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
12,000,000.000 1.000000 NJFH Local 99.907000 0.00 0.00 0.00 11,988,840.00
Base 99.907000 0.00 0.00 0.00 11,988,840.00

219350BB0 CORNING INC 2.9% 15 May 2022 05 May 2015 08 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
10,000,000.000 1.000000 NJFH Local 99.766000 0.00 0.00 0.00 9,976,600.00
Base 99.766000 0.00 0.00 0.00 9,976,600.00

23327BAP8 DJO FIN LLC/DJO FIN CORP 10.75% 15 Apr 2020 29 Apr 2015 EXCHANGE OFFER USD/DTC
1,000,000.000 1.000000 NJFW Local 104.301196 0.00 0.00 0.00 1,043,011.96
Base 104.301196 0.00 0.00 0.00 1,043,011.96

29 Apr2015 CANCEL EXCHANGE OFFER USD/DTC
-1,000,000.000 1.000000 NJFW Local 104.301196 0.00 0.00 0.00 -1,043,011.96
Base 104.301196 0.00 0.00 0.00 -1,043,011.96

29 Apr2015 07 May 2015 EXCHANGE OFFER uUSsb/DTC
1,000,000.000 1.000000 NJFW Local 103.500000 0.00 0.00 0.00 1,035,000.00
Base 103.500000 0.00 0.00 0.00 1,035,000.00

23327BAPS8 Total

1,000,000.000 Local 0.00 0.00 0.00 1,035,000.00
Base 0.00 0.00 0.00 1,035,000.00

249670AA8 DEPOSITORY TRUST + CLEAR 1% 29 Dec 2049 19 May 2015 27 May 2015 MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
2,000,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

268787AC2 EP ENER/EVEREST ACQ FIN 6.375% 15 Jun 2023 19 May 2015 28 May 2015 GOLDMAN SACHS + CO USD/DTC
225,000.000 1.000000 NJFX Local 100.125000 0.00 0.00 0.00 225,281.25
Base 100.125000 0.00 0.00 0.00 225,281.25

20 May 2015 28 May 2015 JP MORGANCHASE BANK/HSBCSI uUSsb/DTC
275,000.000 1.000000 NJFX Local 100.125000 0.00 0.00 0.00 275,343.75
Base 100.125000 0.00 0.00 0.00 275,343.75
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268787AC2 Total

500,000.000 Local 0.00 0.00 0.00 500,625.00
Base 0.00 0.00 0.00 500,625.00

26907YAA2 ESH HOSPITALITY INC 5.25% 01 May 2025 01 May 2015 15 May 2015 PERSHING LLC USD/DTC
175,000.000 1.000000 NJFX Local 101.250000 0.00 0.00 0.00 177,187.50
Base 101.250000 0.00 0.00 0.00 177,187.50

01 May 2015 15 May 2015 PERSHING LLC USD/DTC
175,000.000 1.000000 NJFX Local 101.250000 0.00 0.00 0.00 177,187.50
Base 101.250000 0.00 0.00 0.00 177,187.50

01 May 2015 15 May 2015 DEUTSCHE BANK SECURITIES INC uUSb/DTC
525,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 525,000.00
Base 100.000000 0.00 0.00 0.00 525,000.00

04 May 2015 15 May 2015 JP MORGANCHASE BANK/HSBCSI USD/DTC
75,000.000 1.000000 NJFX Local 101.125000 0.00 0.00 0.00 75,843.75
Base 101.125000 0.00 0.00 0.00 75,843.75

26907YAA2 Total

950,000.000 Local 0.00 0.00 0.00 955,218.75
Base 0.00 0.00 0.00 955,218.75

291011BF0 EMERSON ELECTRIC CO 2.625% 01 Dec 2021 18 May 2015 21 May 2015 J.P. MORGAN CLEARING CORP. uUSsb/DTC
50,000,000.000 1.000000 NJFH Local 99.940000 0.00 0.00 0.00 49,970,000.00
Base 99.940000 0.00 0.00 0.00 49,970,000.00

29273AAA4 ENERGIZER SPINCO INC 5.5% 15 Jun 2025 15 May 2015 OPEN BANK OF AMERICA SECURITIES LLC uUSb/DTC
400,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 400,000.00
Base 100.000000 0.00 0.00 0.00 400,000.00

29276KAV3 ENERGY XXI GULF COAST IN 11% 15 Mar 2020 30 Apr2015 05 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
200,000.000 1.000000 NJFS Local 95.875000 3,238.89 0.00 0.00 191,750.00
Base 95.875000 3,238.89 0.00 0.00 191,750.00

29276KAV3 ENERGY XXI| GULF COAST IN 11% 15 Mar 2020 30 Apr2015 05 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
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65,000.000 1.000000 NJFY Local 95.875000 1,052.64 0.00 0.00 62,318.75
Base 95.875000 1,052.64 0.00 0.00 62,318.75
29276KAV3 Total

265,000.000 Local 4,291.53 0.00 0.00 254,068.75
Base 4,291.53 0.00 0.00 254,068.75

30049XAA5 EVOLUTION ESCROW ISSUER 7.5% 15 Mar 2022 07 May 2015 12 May 2015 UBS SECURITIES LLC uUSb/DTC
250,000.000 1.000000 NJFW Local 99.875000 2,760.42 0.00 0.00 249,687.50
Base 99.875000 2,760.42 0.00 0.00 249,687.50

31430QBF3 FELCOR LODGING LP 6% 01 Jun 2025 14 May 2015 BANK OF AMERICA SECURITIES LLC uUSDh/DTC
275,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 275,000.00
Base 100.000000 0.00 0.00 0.00 275,000.00

14 May 2015 CANCEL BANK OF AMERICA SECURITIES LLC uUSD/DTC
-275,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 -275,000.00
Base 100.000000 0.00 0.00 0.00 -275,000.00

31430QBF3 FELCOR LODGING LP 6% 01 Jun 2025 14 May 2015 21 May 2015 MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
250,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 250,000.00
Base 100.000000 0.00 0.00 0.00 250,000.00

31430QBF3 FELCOR LODGING LP 6% 01 Jun 2025 14 May 2015 21 May 2015 BANK OF AMERICA SECURITIES LLC uUSDh/DTC
500,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 500,000.00
Base 100.000000 0.00 0.00 0.00 500,000.00

31430QBF3 Total

750,000.000 Local 0.00 0.00 0.00 750,000.00
Base 0.00 0.00 0.00 750,000.00

317873BF3 REPUBLIC OF FINLAND 1% 21 May 2018 13 May 2015 21 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
50,000,000.000 1.000000 NJFH Local 99.729000 0.00 0.00 0.00 49,864,500.00
Base 99.729000 0.00 0.00 0.00 49,864,500.00

335934AA3 FIRST QUANTUM MINERALS L 7.25% 15 Oct 2019 01 May 2015 06 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
200,000.000 1.000000 NJFX Local 97.500000 845.83 0.00 0.00 195,000.00
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Base 97.500000 845.83 0.00 0.00 195,000.00

335934AD7 FIRST QUANTUM MINERALS L 6.75% 15 Feb 2020 15 May 2015 18 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
100,000.000 1.000000 NJFX Local 95.500000 1,743.75 0.00 0.00 95,500.00
Base 95.500000 1,743.75 0.00 0.00 95,500.00

368710AG4 GENENTECH INC 4.75% 15 Jul 2015 29 May 2015 OPEN ROBERT W.BAIRD CO.INCORPORATE uUSsb/DTC
10,000,000.000 1.000000 NJFN Local 100.525000 180,763.89 0.00 0.00 10,052,500.00
Base 100.525000 180,763.89 0.00 0.00 10,052,500.00

37185LAG7 GENESIS ENERGY LP/GENESI 6% 15 May 2023 14 May 2015 21 May 2015 DEUTSCHE BANK SECURITIES INC uUSb/DTC
925,000.000 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 925,000.00
Base 100.000000 0.00 0.00 0.00 925,000.00

15 May 2015 21 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
300,000.000 1.000000 NJFV Local 101.500000 0.00 0.00 0.00 304,500.00
Base 101.500000 0.00 0.00 0.00 304,500.00

14 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
925,000.000 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 925,000.00
Base 100.000000 0.00 0.00 0.00 925,000.00

14 May 2015 CANCEL DEUTSCHE BANK SECURITIES INC uUSb/DTC
-925,000.000 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 -925,000.00
Base 100.000000 0.00 0.00 0.00 -925,000.00

15 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
300,000.000 1.000000 NJFV Local 101.500000 0.00 0.00 0.00 304,500.00
Base 101.500000 0.00 0.00 0.00 304,500.00

15 May 2015 CANCEL DEUTSCHE BANK SECURITIES INC USD/DTC
-300,000.000 1.000000 NJFV Local 101.500000 0.00 0.00 0.00 -304,500.00
Base 101.500000 0.00 0.00 0.00 -304,500.00

37185LAG7 Total

1,225,000.000 Local 0.00 0.00 0.00 1,229,500.00
Base 0.00 0.00 0.00 1,229,500.00
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382550BB6 GOODYEAR TIRE + RUBBER 8.25% 15 Aug 2020 26 May 2015 29 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
3,000,000.000 1.000000 NJFJ Local 105.375000 71,500.00 0.00 0.00 3,161,250.00
Base 105.375000 71,500.00 0.00 0.00 3,161,250.00
398435AC1 GRIFOLS WORLDWIDE OP LTD 5.25% 01 Apr 2022 21 May 2015 28 May 2015 EXCHANGE OFFER (NON CASH) USD/DTC
2,165,000.000 1.000000 NJFJ Local 101.008584 15,786.46 0.00 0.00 2,186,835.86
Base 101.008584 15,786.46 0.00 0.00 2,186,835.86
404119BMO HCA INC 3.75% 15 Mar 2019 12 May 2015 15 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
125,000.000 1.000000 NJFX Local 101.750000 781.25 0.00 0.00 127,187.50
Base 101.750000 781.25 0.00 0.00 127,187.50
404119BR9 HCA INC 5.375% 01 Feb 2025 06 May 2015 20 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
850,000.000 1.000000 NJFY Local 103.000000 15,736.81 0.00 0.00 875,500.00
Base 103.000000 15,736.81 0.00 0.00 875,500.00
404119BR9 HCA INC 5.375% 01 Feb 2025 06 May 2015 20 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
2,450,000.000 1.000000 NJFS Local 103.000000 45,359.03 0.00 0.00 2,523,500.00
Base 103.000000 45,359.03 0.00 0.00 2,523,500.00
404119BR9 HCA INC 5.375% 01 Feb 2025 06 May 2015 20 May 2015 JP MORGANCHASE BANK/HSBCSI USD/DTC
375,000.000 1.000000 NJFW Local 102.625000 6,942.71 0.00 0.00 384,843.75
Base 102.625000 6,942.71 0.00 0.00 384,843.75
404119BR9 HCA INC 5.375% 01 Feb 2025 06 May 2015 20 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
925,000.000 1.000000 NJFX Local 103.000000 17,125.35 0.00 0.00 952,750.00
Base 103.000000 17,125.35 0.00 0.00 952,750.00
08 May 2015 20 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
50,000.000 1.000000 NJFX Local 103.375000 925.69 0.00 0.00 51,687.50
Base 103.375000 925.69 0.00 0.00 51,687.50
08 May 2015 20 May 2015 JPMORGAN SECURITIES INC USD/DTC
75,000.000 1.000000 NJFX Local 103.500000 1,388.54 0.00 0.00 77,625.00
Base 103.500000 1,388.54 0.00 0.00 77,625.00
08 May 2015 20 May 2015 ROBERT W.BAIRD CO.INCORPORATE USD/DTC
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50,000.000 1.000000 NJFX Local 103.625000 925.69 0.00 0.00 51,812.50
Base 103.625000 925.69 0.00 0.00 51,812.50
08 May 2015 20 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
125,000.000 1.000000 NJFX Local 103.625000 2,314.24 0.00 0.00 129,531.25
Base 103.625000 2,314.24 0.00 0.00 129,531.25
404119BR9 Total
4,900,000.000 Local 90,718.06 0.00 0.00 5,047,250.00
Base 90,718.06 0.00 0.00 5,047,250.00
404121AC9 HCA INC 6.5% 15 Feb 2020 08 May 2015 13 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
100,000.000 1.000000 NJFX Local 112.375000 1,588.89 0.00 0.00 112,375.00
Base 112.375000 1,588.89 0.00 0.00 112,375.00
40412CAB7 HCA HOLDINGS INC 7.75% 15 May 2021 11 May 2015 14 May 2015 GOLDMAN SACHS + CO USD/DTC
3,025,000.000 1.000000 NJFN Local 107.280000 116,567.53 0.00 0.00 3,245,219.99
Base 107.280000 116,567.53 0.00 0.00 3,245,219.99
40434JAA8 HRG GROUP INC 7.875% 15 Jul 2019 11 May 2015 19 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
125,000.000 1.000000 NJFX Local 104.500000 3,390.63 0.00 0.00 130,625.00
Base 104.500000 3,390.63 0.00 0.00 130,625.00
40434JAB6 HRG GROUP INC 7.75% 15 Jan 2022 11 May 2015 19 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
325,000.000 1.000000 NJFX Local 98.510000 8,675.69 0.00 0.00 320,157.50
Base 98.510000 8,675.69 0.00 0.00 320,157.50
40434JAB6 HRG GROUP INC 7.75% 15 Jan 2022 11 May 2015 19 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
425,000.000 1.000000 NJFV Local 98.510000 11,345.14 0.00 0.00 418,667.50
Base 98.510000 11,345.14 0.00 0.00 418,667.50
40434JAB6 Total
750,000.000 Local 20,020.83 0.00 0.00 738,825.00
Base 20,020.83 0.00 0.00 738,825.00
413086AH2 HARMAN INTL IND 4.15% 15 May 2025 06 May 2015 11 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
10,000,000.000 1.000000 NJFH Local 99.336000 0.00 0.00 0.00 9,933,600.00
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Base 99.336000 0.00 0.00 0.00 9,933,600.00

413086AH2 HARMAN INTL IND 4.15% 15 May 2025 06 May 2015 11 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
5,000,000.000 1.000000 NJFJ Local 99.336000 0.00 0.00 0.00 4,966,800.00
Base 99.336000 0.00 0.00 0.00 4,966,800.00

413086AH2 Total

15,000,000.000 Local 0.00 0.00 0.00 14,900,400.00
Base 0.00 0.00 0.00 14,900,400.00

431318AQ7 HILCORP ENERGY I/HILCORP 5.75% 01 Oct 2025 20 May 2015 OPEN J.P. MORGAN SECURITIES LLC USD/DTC
1,350,000.000 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 1,350,000.00
Base 100.000000 0.00 0.00 0.00 1,350,000.00

443628AB8 HUDBAY MINERALS INC 9.5% 01 Oct 2020 20 May 2015 27 May 2015 7 EXCHANGE OFFER (NON CASH) USD/DTC
1,500,000.000 1.000000 NJFJ Local 107.000000 19,395.83 0.00 0.00 1,605,000.00
Base 107.000000 19,395.83 0.00 0.00 1,605,000.00

44965UAA2 ILFC E CAPITAL TRUST Il 1% 21 Dec 2065 30 Apr2015 05 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
495,000.000 1.000000 NJFJ Local 98.000000 11,515.63 0.00 0.00 485,100.00
Base 98.000000 11,515.63 0.00 0.00 485,100.00

45824TAM7 INTELSAT JACKSON HLDG 6.625% 15 Dec 2022 06 May 2015 11 May 2015 MERRILL LYNCH PIERCE FENNER + SMITH uUSsb/DTC
2,000,000.000 1.000000 NJFJ Local 95.750000 53,736.11 0.00 0.00 1,915,000.00
Base 95.750000 53,736.11 0.00 0.00 1,915,000.00

466112AR0 JBS USA LLC/JBS USA FINA 5.75% 15 Jun 2025 20 May 2015 OPEN BANK OF AMERICA SECURITIES LLC uUSb/DTC
950,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 950,000.00
Base 100.000000 0.00 0.00 0.00 950,000.00

52736RBF8 LEVI STRAUSS + CO 5% 01 May 2025 06 May 2015 11 May 2015 GOLDMAN SACHS + CO USD/DTC
1,100,000.000 1.000000 NJFJ Local 100.249999 2,138.89 0.00 0.00 1,102,749.99
Base 100.249999 2,138.89 0.00 0.00 1,102,749.99

07 May 2015 12 May 2015 HSBC SECURITIES INC. USD/DTC
650,000.000 1.000000 NJFJ Local 99.875000 1,354.17 0.00 0.00 649,187.50
Base 99.875000 1,354.17 0.00 0.00 649,187.50
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52736RBF8 Total
1,750,000.000 Local 3,493.06 0.00 0.00 1,751,937.49
Base 3,493.06 0.00 0.00 1,751,937.49
55323CAB3 MPG HOLDCO | INC 1% 20 Oct 2021 20 May 2015 OPEN GOLDMAN SACHS + CO USD/OTH
50,000.000 1.000000 NJFY Local 100.500000 0.00 0.00 0.00 50,250.00
Base 100.500000 0.00 0.00 0.00 50,250.00
55323CAB3 MPG HOLDCO | INC 1% 20 Oct 2021 20 May 2015 OPEN GOLDMAN SACHS + CO USD/OTH
130,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 130,000.00
Base 100.000000 0.00 0.00 0.00 130,000.00
55323CAB3 Total
180,000.000 Local 0.00 0.00 0.00 180,250.00
Base 0.00 0.00 0.00 180,250.00
561233AC1 MALLINCKRODT FIN/SB 5.5% 15 Apr 2025 05 May 2015 08 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
250,000.000 1.000000 NJFW Local 101.750000 878.47 0.00 0.00 254,375.00
Base 101.750000 878.47 0.00 0.00 254,375.00
21 May 2015 27 May 2015 GOLDMAN SACHS + CO USD/DTC
500,000.000 1.000000 NJFW Local 100.469000 3,208.34 0.00 0.00 502,345.00
Base 100.469000 3,208.34 0.00 0.00 502,345.00
561233AC1 Total
750,000.000 Local 4,086.81 0.00 0.00 756,720.00
Base 4,086.81 0.00 0.00 756,720.00
570506AT2 MARKWEST ENERGY PART/FIN 4.875% 01 Jun 2025 28 May 2015 OPEN WELLS FARGO SECURITIES LLC USD/DTC
500,000.000 1.000000 NJFW Local 99.026000 0.00 0.00 0.00 495,130.00
Base 99.026000 0.00 0.00 0.00 495,130.00
574599BC9 MASCO CORP 4.8% 15 Jun 2015 22 May 2015 28 May 2015 GOLDMAN SACHS + CO UsSD/DTC
13,200,000.000 1.000000 NJFN Local 100.193000 286,880.00 0.00 0.00 13,225,476.00
Base 100.193000 286,880.00 0.00 0.00 13,225,476.00
580638AB0 MCGRAW HILL GLOBAL ED 9.75% 01 Apr 2021 13 May 2015 18 May 2015 CREDIT SUISSE SECURITIES (USA) LLC UsSD/DTC
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300,000.000 1.000000 NJFS Local 111.000000 3,818.75 0.00 0.00 333,000.00
Base 111.000000 3,818.75 0.00 0.00 333,000.00
580638AB0 MCGRAW HILL GLOBAL ED 9.75% 01 Apr 2021 13 May 2015 18 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUsSb/DTC
125,000.000 1.000000 NJFY Local 111.000000 1,591.15 0.00 0.00 138,750.00
Base 111.000000 1,591.15 0.00 0.00 138,750.00
580638ABO0 Total
425,000.000 Local 5,409.90 0.00 0.00 471,750.00
Base 5,409.90 0.00 0.00 471,750.00
59001AAW2 MERITAGE HOMES CORP 6% 01 Jun 2025 28 May 2015 OPEN JPMORGAN SECURITIES INC USD/DTC
325,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 325,000.00
Base 100.000000 0.00 0.00 0.00 325,000.00
59156RBP2 METLIFE INC 1% 29 Dec 2049 27 May 2015 OPEN GOLDMAN SACHS + CO USD/DTC
2,000,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00
63607TAA9 NATIONAL FINANCIAL PARTN 9% 15 Jul 2021 12 May 2015 15 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
325,000.000 1.000000 NJFV Local 99.500000 9,750.00 0.00 0.00 323,375.00
Base 99.500000 9,750.00 0.00 0.00 323,375.00
63607TAA9 NATIONAL FINANCIAL PARTN 9% 15 Jul 2021 12 May 2015 15 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
400,000.000 1.000000 NJFX Local 99.500000 12,000.00 0.00 0.00 398,000.00
Base 99.500000 12,000.00 0.00 0.00 398,000.00
63607TAA9 Total
725,000.000 Local 21,750.00 0.00 0.00 721,375.00
Base 21,750.00 0.00 0.00 721,375.00
63902MAB4 NATURAL RESRCE PART LP 9.125% 01 Oct 2018 13 May 2015 14 May 2015 1 EXCHANGE OFFER (NON CASH) USD/DTC
1,200,000.000 1.000000 NJFV Local 99.569931 12,775.00 0.00 0.00 1,194,839.18
Base 99.569931 12,775.00 0.00 0.00 1,194,839.18
665531AC3 NORTHERN OIL AND GAS INC 8% 01 Jun 2020 13 May 2015 18 May 2015 RBC CAPITAL MARKETS USD/DTC
325,000.000 1.000000 NJFX Local 95.000000 0.00 0.00 0.00 308,750.00
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Base 95.000000 0.00 0.00 0.00 308,750.00

682331AA1 1839688 ALBERTA ULC 14% 13 Feb 2020 15 May 2015 15 May 2015 AUTREPAT-INT RE uUSDh/DTC
3,562.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 3,562.00
Base 100.000000 0.00 0.00 0.00 3,562.00

68245XAB5 1011778 BC / NEW RED FIN 4.625% 15 Jan 2022 14 May 2015 J.P. MORGAN CLEARING CORP. uUSsb/DTC
2,000,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

14 May 2015 CANCEL J.P. MORGAN CLEARING CORP. uUSb/DTC
-2,000,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 -2,000,000.00
Base 100.000000 0.00 0.00 0.00 -2,000,000.00

68245XAB5 1011778 BC / NEW RED FIN 4.625% 15 Jan 2022 14 May 2015 J.P. MORGAN SECURITIES LLC USD/DTC
1,400,000.000 1.000000 NJFV Local 100.000000 64,210.42 0.00 0.00 1,400,000.00
Base 100.000000 64,210.42 0.00 0.00 1,400,000.00

14 May 2015 CANCEL J.P. MORGAN SECURITIES LLC uUSsb/DTC
-1,400,000.000 1.000000 NJFV Local 100.000000 -64,210.42 0.00 0.00 -1,400,000.00
Base 100.000000 -64,210.42 0.00 0.00 -1,400,000.00

68245XAB5 1011778 BC / NEW RED FIN 4.625% 15 Jan 2022 14 May 2015 22 May 2015 JPMORGAN SECURITIES INC uUSb/DTC
1,100,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 1,100,000.00
Base 100.000000 0.00 0.00 0.00 1,100,000.00

68245XAB5 1011778 BC / NEW RED FIN 4.625% 15 Jan 2022 14 May 2015 22 May 2015 J.P. MORGAN SECURITIES LLC USD/DTC
1,400,000.000 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 1,400,000.00
Base 100.000000 0.00 0.00 0.00 1,400,000.00

68245XAB5 1011778 BC / NEW RED FIN 4.625% 15 Jan 2022 14 May 2015 22 May 2015 J.P. MORGAN CLEARING CORP. uUSsb/DTC
2,000,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 2,000,000.00
Base 100.000000 0.00 0.00 0.00 2,000,000.00

68245XABS5 Total

4,500,000.000 Local 0.00 0.00 0.00 4,500,000.00
Base 0.00 0.00 0.00 4,500,000.00
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68268DAB1 ONEMAIN FIN HOLDINGS INC 7.25% 15 Dec 2021 21 May 2015 27 May 2015 BARCLAYS CAPITAL INC. uUSD/DTC
250,000.000 1.000000 NJFW Local 106.875000 8,357.64 0.00 0.00 267,187.50
Base 106.875000 8,357.64 0.00 0.00 267,187.50
68323ADH4 ONTARIO (PROVINCE OF) 1.875% 21 May 2020 13 May 2015 BMO CAPITAL MARKETS USD/DTC
175,000,000.000 1.000000 NJFH Local 99.957000 0.00 17,500.00 0.00 174,942,250.00
Base 99.957000 0.00 17,500.00 0.00 174,942,250.00
13 May 2015 CANCEL BMO CAPITAL MARKETS uUSD/DTC
-175,000,000.000 1.000000 NJFH Local 99.957000 0.00 -17,500.00 0.00 -174,942,250.00
Base 99.957000 0.00 -17,500.00 0.00 -174,942,250.00
13 May 2015 BMO CAPITAL MARKETS CORP BONDS USD/DTC
175,000,000.000 1.000000 NJFH Local 99.699857 0.00 17,500.00 0.00 174,492,250.00
Base 99.699857 0.00 17,500.00 0.00 174,492,250.00
13 May 2015 CANCEL BMO CAPITAL MARKETS CORP BONDS USD/DTC
-175,000,000.000 1.000000 NJFH Local 99.699857 0.00 -17,500.00 0.00 -174,492,250.00
Base 99.699857 0.00 -17,500.00 0.00 -174,492,250.00
13 May 2015 BMO CAPITAL MARKETS CORP BONDS uUSD/DTC
175,000,000.000 1.000000 NJFH Local 99.957000 0.00 17,500.00 0.00 174,942,250.00
Base 99.957000 0.00 17,500.00 0.00 174,942,250.00
13 May 2015 CANCEL BMO CAPITAL MARKETS CORP BONDS USD/DTC
-175,000,000.000 1.000000 NJFH Local 99.957000 0.00 -17,500.00 0.00 -174,942,250.00
Base 99.957000 0.00 -17,500.00 0.00 -174,942,250.00
13 May 2015 21 May 2015 BMO CAPITAL MARKETS USD/DTC
175,000,000.000 1.000000 NJFH Local 99.957000 0.00 0.00 0.00 174,924,750.00
Base 99.957000 0.00 0.00 0.00 174,924,750.00
68323ADH4 Total
175,000,000.000 Local 0.00 0.00 0.00 174,924,750.00
Base 0.00 0.00 0.00 174,924,750.00
690070AB3 OUTERWALL INC 5.875% 15 Jun 2021 18 May 2015 21 May 2015 JP MORGANCHASE BANK/HSBCSI USD/DTC
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125,000.000 1.000000 NJFX Local 93.125000 3,182.29 0.00 0.00 116,406.25
Base 93.125000 3,182.29 0.00 0.00 116,406.25
18 May 2015 21 May 2015 BMO CAPITAL MARKETS CORP BONDS uUsSb/DTC
275,000.000 1.000000 NJFX Local 92.750000 7,001.04 0.00 0.00 255,062.50
Base 92.750000 7,001.04 0.00 0.00 255,062.50
690070AB3 Total
400,000.000 Local 10,183.33 0.00 0.00 371,468.75
Base 10,183.33 0.00 0.00 371,468.75
69318FAB4 PBF HOLDING CO LLC 8.25% 15 Feb 2020 12 May 2015 15 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
5,000,000.000 1.000000 NJFN Local 107.250000 103,125.00 0.00 0.00 5,362,500.00
Base 107.250000 103,125.00 0.00 0.00 5,362,500.00
12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
5,000,000.000 1.000000 NJFN Local 107.250000 103,125.00 0.00 0.00 5,362,500.00
Base 107.250000 103,125.00 0.00 0.00 5,362,500.00
12 May 2015 CANCEL CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
-5,000,000.000 1.000000 NJFN Local 107.250000 -103,125.00 0.00 0.00 -5,362,500.00
Base 107.250000 -103,125.00 0.00 0.00 -5,362,500.00
69318FAB4 Total
5,000,000.000 Local 103,125.00 0.00 0.00 5,362,500.00
Base 103,125.00 0.00 0.00 5,362,500.00
69318UAA3 PBF LOGISTICS LP/FINANCE 6.875% 15 May 2023 07 May 2015 12 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
650,000.000 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 650,000.00
Base 100.000000 0.00 0.00 0.00 650,000.00
07 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
350,000.000 1.000000 NJFV Local 100.750000 0.00 0.00 0.00 352,625.00
Base 100.750000 0.00 0.00 0.00 352,625.00
07 May 2015 CANCEL DEUTSCHE BANK SECURITIES INC uUSb/DTC
-350,000.000 1.000000 NJFV Local 100.750000 0.00 0.00 0.00 -352,625.00
Base 100.750000 0.00 0.00 0.00 -352,625.00
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69318UAA3 PBF LOGISTICS LP/FINANCE 6.875% 15 May 2023 07 May 2015 12 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
400,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 400,000.00
Base 100.000000 0.00 0.00 0.00 400,000.00

69318UAA3 PBF LOGISTICS LP/FINANCE 6.875% 15 May 2023 07 May 2015 12 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
350,000.000 1.000000 NJFV Local 100.750000 0.00 0.00 0.00 352,625.00
Base 100.750000 0.00 0.00 0.00 352,625.00

69318UAA3 PBF LOGISTICS LP/FINANCE 6.875% 15 May 2023 07 May 2015 12 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
70,000.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 70,000.00
Base 100.000000 0.00 0.00 0.00 70,000.00

69318UAA3 PBF LOGISTICS LP/FINANCE 6.875% 15 May 2023 08 May 2015 13 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
350,000.000 1.000000 NJFV Local 101.750000 66.84 0.00 0.00 356,125.00
Base 101.750000 66.84 0.00 0.00 356,125.00

69318UAA3 Total

1,820,000.000 Local 66.84 0.00 0.00 1,828,750.00
Base 66.84 0.00 0.00 1,828,750.00

69352JAP2 TALEN ENERGY SUPPLY LLC 6.5% 01 Jun 2025 14 May 2015 19 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
100,000.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 100,000.00
Base 100.000000 0.00 0.00 0.00 100,000.00

69352JAP2 TALEN ENERGY SUPPLY LLC 6.5% 01 Jun 2025 14 May 2015 19 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
200,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 200,000.00
Base 100.000000 0.00 0.00 0.00 200,000.00

69352JAP2 Total

300,000.000 Local 0.00 0.00 0.00 300,000.00
Base 0.00 0.00 0.00 300,000.00

699320AHO PARAMOUNT RESOURCES LTD 6.875% 30 Jun 2023 21 May 2015 OPEN BARCLAYS CAPITAL INC. USD/DTC
525,000.000 1.000000 NJFX Local 99.533000 0.00 0.00 0.00 522,548.25
Base 99.533000 0.00 0.00 0.00 522,548.25

707882AE6 PENN VIRGINIA CORP 8.5% 01 May 2020 04 May 2015 07 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
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1,400,000.000 1.000000 NJFS Local 98.250000 1,983.33 0.00 0.00 1,375,500.00
Base 98.250000 1,983.33 0.00 0.00 1,375,500.00
71642QAA5 PETRA DIAMONDS US TREAS 8.25% 31 May 2020 06 May 2015 13 May 2015 RBC CAPITAL MARKETS USD/DTC
200,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 200,000.00
Base 100.000000 0.00 0.00 0.00 200,000.00
727493AB4 PLANTRONICS INC 5.5% 31 May 2023 21 May 2015 27 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
575,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 575,000.00
Base 100.000000 0.00 0.00 0.00 575,000.00
731746AU7 POLYMER GROUP INC 1% 19 Dec 2019 08 Apr2015 CANCEL JEFFERIES+ CO USD/OTH
-175,000.000 1.000000 NJFX Local 99.750000 0.00 0.00 0.00 -174,562.50
Base 99.750000 0.00 0.00 0.00 -174,562.50
08 Apr2015 04 May 2015 JEFFERIES+ CO USD/OTH
175,000.000 1.000000 NJFX Local 99.750000 0.00 0.00 0.00 174,562.50
Base 99.750000 0.00 0.00 0.00 174,562.50
731746AU7 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
737446AG9 POST HOLDINGS INC 6% 15 Dec 2022 19 May 2015 22 May 2015 BARCLAYS CAPITAL INC. USD/DTC
250,000.000 1.000000 NJFW Local 94.250000 6,541.67 0.00 0.00 235,625.00
Base 94.250000 6,541.67 0.00 0.00 235,625.00
74251VAL6 PRINCIPAL FINANCIAL GROU 1% 15 May 2055 04 May 2015 07 May 2015 MERRILL LYNCH PIERCE FENNER + SMITH uUSsb/DTC
5,000,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 5,000,000.00
Base 100.000000 0.00 0.00 0.00 5,000,000.00
743494AC0 PROSPECT MEDICAL HOLDING 8.375% 01 May 2019 05 May 2015 08 May 2015 CANTOR FITZGERALD + CO uUSb/DTC
700,000.000 1.000000 NJFJ Local 106.750000 1,139.93 0.00 0.00 747,250.00
Base 106.750000 1,139.93 0.00 0.00 747,250.00
14 May 2015 19 May 2015 CANTOR FITZGERALD + CO USD/DTC
300,000.000 1.000000 NJFJ Local 106.800000 1,256.25 0.00 0.00 320,400.00
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Base 106.800000 1,256.25 0.00 0.00 320,400.00
743494AC0 Total

1,000,000.000 Local 2,396.18 0.00 0.00 1,067,650.00
Base 2,396.18 0.00 0.00 1,067,650.00

744320AL6 PRUDENTIAL FINANCIAL INC 1% 15 Sep 2042 14 May 2015 19 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
1,000,000.000 1.000000 NJFJ Local 107.749999 10,444.44 0.00 0.00 1,077,499.99
Base 107.749999 10,444.44 0.00 0.00 1,077,499.99

744320AV4 PRUDENTIAL FINANCIAL INC 1% 15 May 2045 13 May 2015 18 May 2015 GOLDMAN SACHS + CO USD/DTC
3,000,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 3,000,000.00
Base 100.000000 0.00 0.00 0.00 3,000,000.00

74456QBL9 PUBLIC SERVICE ELECTRIC 3% 15 May 2025 06 May 2015 12 May 2015 MIZUHO SECURITIES USA/FIXED INCOME uUSb/DTC
30,000,000.000 1.000000 NJFH Local 99.897000 0.00 0.00 0.00 29,969,100.00
Base 99.897000 0.00 0.00 0.00 29,969,100.00

747525AD5 QUALCOMM INC 2.25% 20 May 2020 13 May 2015 20 May 2015 GOLDMAN SACHS + CO USD/DTC
40,000,000.000 1.000000 NJFH Local 99.920000 0.00 0.00 0.00 39,968,000.00
Base 99.920000 0.00 0.00 0.00 39,968,000.00

747525AE3 QUALCOMM INC 3% 20 May 2022 13 May 2015 20 May 2015 GOLDMAN SACHS + CO USD/DTC
50,000,000.000 1.000000 NJFH Local 99.962000 0.00 0.00 0.00 49,981,000.00
Base 99.962000 0.00 0.00 0.00 49,981,000.00

74840LAA0 QUICKEN LOANS INC 5.75% 01 May 2025 01 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
1,565,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 1,565,000.00
Base 100.000000 0.00 0.00 0.00 1,565,000.00

01 May 2015 CANCEL CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
-1,565,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 -1,565,000.00
Base 100.000000 0.00 0.00 0.00 -1,565,000.00

74840LAA0 QUICKEN LOANS INC 5.75% 01 May 2025 01 May 2015 06 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
325,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 325,000.00
Base 100.000000 0.00 0.00 0.00 325,000.00
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74840LAA0 QUICKEN LOANS INC 5.75% 01 May 2025 01 May 2015 06 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
460,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 460,000.00
Base 100.000000 0.00 0.00 0.00 460,000.00

01 May 2015 06 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSsb/DTC
40,000.000 1.000000 NJFW Local 101.750000 0.00 0.00 0.00 40,700.00
Base 101.750000 0.00 0.00 0.00 40,700.00

74840LAA0 QUICKEN LOANS INC 5.75% 01 May 2025 01 May 2015 06 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
1,325,000.000 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 1,325,000.00
Base 100.000000 0.00 0.00 0.00 1,325,000.00

74840LAA0 QUICKEN LOANS INC 5.75% 01 May 2025 01 May 2015 06 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
1,480,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 1,480,000.00
Base 100.000000 0.00 0.00 0.00 1,480,000.00

74840LAA0 QUICKEN LOANS INC 5.75% 01 May 2025 06 May 2015 11 May 2015 RBC CAPITAL MARKETS uUSsb/DTC
1,000,000.000 1.000000 NJFJ Local 99.625000 798.61 0.00 0.00 996,250.00
Base 99.625000 798.61 0.00 0.00 996,250.00

74840LAA0 QUICKEN LOANS INC 5.75% 01 May 2025 06 May 2015 11 May 2015 JPMORGAN SECURITIES INC uUSb/DTC
250,000.000 1.000000 NJFW Local 99.875000 199.65 0.00 0.00 249,687.50
Base 99.875000 199.65 0.00 0.00 249,687.50

74840LAAO0 Total

4,880,000.000 Local 998.26 0.00 0.00 4,876,637.50
Base 998.26 0.00 0.00 4,876,637.50

748767AF7 QUINTILES TRANSNATIONAL 4.875% 15 May 2023 06 May 2015 12 May 2015 BARCLAYS CAPITAL INC. uUSDh/DTC
425,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 425,000.00
Base 100.000000 0.00 0.00 0.00 425,000.00

748767AF7 QUINTILES TRANSNATIONAL 4.875% 15 May 2023 06 May 2015 12 May 2015 BARCLAYS CAPITAL INC. uUSD/DTC
500,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 500,000.00
Base 100.000000 0.00 0.00 0.00 500,000.00

06 May 2015 12 May 2015 CANTOR FITZGERALD + CO uUSb/DTC
500,000.000 1.000000 NJFJ Local 100.750000 0.00 0.00 0.00 503,750.00
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Base 100.750000 0.00 0.00 0.00 503,750.00

748767AF7 QUINTILES TRANSNATIONAL 4.875% 15 May 2023 06 May 2015 12 May 2015 BARCLAYS CAPITAL INC. USD/DTC
585,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 585,000.00
Base 100.000000 0.00 0.00 0.00 585,000.00

748767AF7 Total

2,010,000.000 Local 0.00 0.00 0.00 2,013,750.00
Base 0.00 0.00 0.00 2,013,750.00

75281AAR0 RANGE RESOURCES CORP 4.875% 15 May 2025 07 May 2015 14 May 2015 BANK OF AMERICA SECURITIES LLC uUSDh/DTC
750,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 750,000.00
Base 100.000000 0.00 0.00 0.00 750,000.00

7T7T7T14TAA9 ROSE ROCK MIDSTREAM/FIN 5.625% 15 Nov 2023 11 May 2015 14 May 2015 WELLS FARGO SECURITIES, LLC uUSb/DTC
450,000.000 1.000000 NJFV Local 98.345000 0.00 0.00 0.00 442,552.50
Base 98.345000 0.00 0.00 0.00 442,552.50

78454LAL4 SM ENERGY CO 5.625% 01 Jun 2025 07 May 2015 21 May 2015 WELLS FARGO SECURITIES LLC uUSDh/DTC
1,200,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 1,200,000.00
Base 100.000000 0.00 0.00 0.00 1,200,000.00

785592AD8 SABINE PASS LIQUEFACTION 5.625% 15 Apr 2023 05 May 2015 08 May 2015 JPMORGAN SECURITIES INC uUSsb/DTC
500,000.000 1.000000 NJFW Local 101.500000 1,796.88 0.00 0.00 507,500.00
Base 101.500000 1,796.88 0.00 0.00 507,500.00

80007PAQ2 SANDRIDGE ENERGY INC 8.125% 15 Oct 2022 04 May 2015 07 May 2015 MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
115,000.000 1.000000 NJFS Local 71.375000 571.01 0.00 0.00 82,081.25
Base 71.375000 571.01 0.00 0.00 82,081.25

80007PAQ2 SANDRIDGE ENERGY INC 8.125% 15 Oct 2022 04 May 2015 07 May 2015 MERRILL LYNCH PIERCE FENNER + SMITH uUSDh/DTC
40,000.000 1.000000 NJFY Local 71.375000 198.61 0.00 0.00 28,550.00
Base 71.375000 198.61 0.00 0.00 28,550.00

80007PAQ2 Total

155,000.000 Local 769.62 0.00 0.00 110,631.25
Base 769.62 0.00 0.00 110,631.25
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80007PAU3 SANDRIDGE ENERGY INC 8.75% 01 Jun 2020 28 May 2015 OPEN BARCLAYS CAPITAL INC. USD/DTC
260,000.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 260,000.00
Base 100.000000 0.00 0.00 0.00 260,000.00
80007PAU3 SANDRIDGE ENERGY INC 8.75% 01 Jun 2020 28 May 2015 OPEN BARCLAYS CAPITAL INC. USD/DTC
765,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 765,000.00
Base 100.000000 0.00 0.00 0.00 765,000.00
80007PAU3 SANDRIDGE ENERGY INC 8.75% 01 Jun 2020 28 May 2015 OPEN BARCLAYS CAPITAL INC. USD/DTC
325,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 325,000.00
Base 100.000000 0.00 0.00 0.00 325,000.00
80007PAU3 Total
1,350,000.000 Local 0.00 0.00 0.00 1,350,000.00
Base 0.00 0.00 0.00 1,350,000.00
80874YAQ3 SCIENTIFIC GAMES INTERNA 6.625% 15 May 2021 15 May 2015 21 May 2015 6 EXCHANGE OFFER (NON CASH) USD/DTC
500,000.000 1.000000 NJFY Local 77.608378 0.00 0.00 0.00 388,041.89
Base 77.608378 0.00 0.00 0.00 388,041.89
15 May 2015 EXCHANGE OFFER (NON CASH) USD/DTC
500,000.000 1.000000 NJFY Local 77.608378 0.00 0.00 0.00 388,041.89
Base 77.608378 0.00 0.00 0.00 388,041.89
15 May 2015 CANCEL EXCHANGE OFFER (NON CASH) USD/DTC
-500,000.000 1.000000 NJFY Local 77.608378 0.00 0.00 0.00 -388,041.89
Base 77.608378 0.00 0.00 0.00 -388,041.89
80874YAQ3 Total
500,000.000 Local 0.00 0.00 0.00 388,041.89
Base 0.00 0.00 0.00 388,041.89
80874YAU4 SCIENTIFIC GAMES INTERNA 10% 01 Dec 2022 15 May 2015 21 May 2015 1 EXCHANGE OFFER (NON CASH) USD/DTC
500,000.000 1.000000 NJFW Local 89.891410 24,166.67 0.00 0.00 449,457.05
Base 89.891410 24,166.67 0.00 0.00 449,457.05
80874YAU4 SCIENTIFIC GAMES INTERNA 10% 01 Dec 2022 15 May 2015 21 May 2015 1 EXCHANGE OFFER (NON CASH) USD/DTC
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175,000.000 1.000000 NJFX Local 97.211268 8,458.33 0.00 0.00 170,119.72
Base 97.211268 8,458.33 0.00 0.00 170,119.72
80874YAU4 Total

675,000.000 Local 32,625.00 0.00 0.00 619,576.77
Base 32,625.00 0.00 0.00 619,576.77

818097AB3 SEVENTY SEVEN ENERGY INC 6.5% 15 Jul 2022 05 May 2015 08 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
75,000.000 1.000000 NJFX Local 65.000000 1,530.21 0.00 0.00 48,750.00
Base 65.000000 1,530.21 0.00 0.00 48,750.00

82620KAC7 SIEMENS FINANCIERINGSMAT 2.15% 27 May 2020 18 May 2015 27 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
40,000,000.000 1.000000 NJFH Local 99.868000 0.00 0.00 0.00 39,947,200.00
Base 99.868000 0.00 0.00 0.00 39,947,200.00

82620KAD5 SIEMENS FINANCIERINGSMAT 2.9% 27 May 2022 18 May 2015 27 May 2015 DEUTSCHE BANK SECURITIES INC uUSsb/DTC
35,000,000.000 1.000000 NJFH Local 100.000000 0.00 0.00 0.00 35,000,000.00
Base 100.000000 0.00 0.00 0.00 35,000,000.00

82620KAE3 SIEMENS FINANCIERINGSMAT 3.25% 27 May 2025 18 May 2015 27 May 2015 DEUTSCHE BANK SECURITIES INC uUSb/DTC
25,000,000.000 1.000000 NJFH Local 99.746000 0.00 0.00 0.00 24,936,500.00
Base 99.746000 0.00 0.00 0.00 24,936,500.00

82967NAU2 SIRIUS XM RADIO INC 5.375% 15 Apr 2025 07 May 2015 12 May 2015 STATE STREET GLOBAL MARKETS USD/DTC
45,000.000 1.000000 NJFY Local 99.812500 443.44 0.00 0.00 44,915.63
Base 99.812500 443.44 0.00 0.00 44,915.63

82967NAU2 SIRIUS XM RADIO INC 5.375% 15 Apr 2025 07 May 2015 12 May 2015 STATE STREET GLOBAL MARKETS uUSsb/DTC
130,000.000 1.000000 NJFS Local 99.812500 1,281.04 0.00 0.00 129,756.25
Base 99.812500 1,281.04 0.00 0.00 129,756.25

82967NAU2 Total

175,000.000 Local 1,724.48 0.00 0.00 174,671.88
Base 1,724.48 0.00 0.00 174,671.88

84762LAT2 SPECTRUM BRANDS INC 5.75% 15 Jul 2025 14 May 2015 20 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
250,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 250,000.00
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Base 100.000000 0.00 0.00 0.00 250,000.00

84762LAT2 SPECTRUM BRANDS INC 5.75% 15 Jul 2025 14 May 2015 20 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
270,000.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 270,000.00
Base 100.000000 0.00 0.00 0.00 270,000.00

84762LAT2 SPECTRUM BRANDS INC 5.75% 15 Jul 2025 14 May 2015 20 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
350,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 350,000.00
Base 100.000000 0.00 0.00 0.00 350,000.00

84762LAT2 SPECTRUM BRANDS INC 5.75% 15 Jul 2025 15 May 2015 20 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
720,000.000 1.000000 NJFS Local 101.875000 0.00 0.00 0.00 733,500.00
Base 101.875000 0.00 0.00 0.00 733,500.00

84762LAT2 SPECTRUM BRANDS INC 5.75% 15 Jul 2025 15 May 2015 20 May 2015 WELLS FARGO SECURITIES LLC USD/DTC
250,000.000 1.000000 NJFW Local 101.875000 0.00 0.00 0.00 254,687.50
Base 101.875000 0.00 0.00 0.00 254,687.50

84762LAT2 SPECTRUM BRANDS INC 5.75% 15 Jul 2025 14 May 2015 20 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
1,000,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

84762LAT2 SPECTRUM BRANDS INC 5.75% 15 Jul 2025 15 May 2015 HSBC SECURITIES INC. uUSb/DTC
450,000.000 1.000000 NJFV Local 101.500000 431.25 0.00 0.00 456,750.00
Base 101.500000 431.25 0.00 0.00 456,750.00

15 May 2015 CANCEL HSBC SECURITIES INC. USD/DTC
-450,000.000 1.000000 NJFV Local 101.500000 -431.25 0.00 0.00 -456,750.00
Base 101.500000 -431.25 0.00 0.00 -456,750.00

15 May 2015 HSBC SECURITIES INC. uUSsb/DTC
450,000.000 1.000000 NJFV Local 101.500000 0.00 0.00 0.00 456,750.00
Base 101.500000 0.00 0.00 0.00 456,750.00

15 May 2015 CANCEL HSBC SECURITIES INC. uUSb/DTC
-450,000.000 1.000000 NJFV Local 101.500000 0.00 0.00 0.00 -456,750.00
Base 101.500000 0.00 0.00 0.00 -456,750.00

15 May 2015 20 May 2015 HSBC SECURITIES INC. USD/DTC
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450,000.000 1.000000 NJFV Local 101.500000 0.00 0.00 0.00 456,750.00
Base 101.500000 0.00 0.00 0.00 456,750.00
84762LAT2 Total
3,290,000.000 Local 0.00 0.00 0.00 3,314,937.50
Base 0.00 0.00 0.00 3,314,937.50
85207UAF2 SPRINT CORP 7.875% 15 Sep 2023 05 May 2015 08 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
325,000.000 1.000000 NJFX Local 101.375000 3,767.97 0.00 0.00 329,468.75
Base 101.375000 3,767.97 0.00 0.00 329,468.75
05 May 2015 08 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
325,000.000 1.000000 NJFX Local 101.375000 3,767.97 0.00 0.00 329,468.75
Base 101.375000 3,767.97 0.00 0.00 329,468.75
85207UAF2 Total
650,000.000 Local 7,535.94 0.00 0.00 658,937.50
Base 7,535.94 0.00 0.00 658,937.50
857477AQ6 STATE STREET CORP 1% 29 Dec 2049 14 May 2015 21 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
1,000,000.000 1.000000 NJFJ Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00
858577AR0 STENA AB 7% 01 Feb 2024 29 May 2015 OPEN BB&T SECURITIES, LLC USD/DTC
500,000.000 1.000000 NJFY Local 96.750000 11,861.11 0.00 0.00 483,750.00
Base 96.750000 11,861.11 0.00 0.00 483,750.00
85917DAA2 STERIGENICS NORDION HOLD 6.5% 15 May 2023 08 May 2015 15 May 2015 JPMORGAN SECURITIES INC USD/DTC
1,000,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00
85917DAA2 STERIGENICS NORDION HOLD 6.5% 15 May 2023 08 May 2015 15 May 2015 JPMORGAN SECURITIES INC USD/DTC
600,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 600,000.00
Base 100.000000 0.00 0.00 0.00 600,000.00
85917DAA2 Total
1,600,000.000 Local 0.00 0.00 0.00 1,600,000.00
Base 0.00 0.00 0.00 1,600,000.00
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87020DAU8 KINGDOM OF SWEDEN 1.125% 15 May 2018 06 May 2015 13 May 2015 JP MORGANCHASE BANK/HSBCSI USD/DTC
40,000,000.000 1.000000 NJFH Local 99.968000 0.00 0.00 0.00 39,987,200.00
Base 99.968000 0.00 0.00 0.00 39,987,200.00

87611EAE7 TARGA RESOURCES CORP 1% 25 Feb 2022 07 May 2015 OPEN CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
285,000.000 1.000000 NJFS Local 101.500000 0.00 0.00 0.00 289,275.00
Base 101.500000 0.00 0.00 0.00 289,275.00

87611EAE7 TARGA RESOURCES CORP 1% 25 Feb 2022 07 May 2015 OPEN CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
100,000.000 1.000000 NJFY Local 101.500000 0.00 0.00 0.00 101,500.00
Base 101.500000 0.00 0.00 0.00 101,500.00

87611EAET Total

385,000.000 Local 0.00 0.00 0.00 390,775.00
Base 0.00 0.00 0.00 390,775.00

88731EAJ9 TIME WARNER ENTERTAINMEN 8.375% 15 Jul 2033 07 May 2015 12 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
1,000,000.000 1.000000 NJFJ Local 124.095000 27,218.75 0.00 0.00 1,240,950.00
Base 124.095000 27,218.75 0.00 0.00 1,240,950.00

14 May 2015 19 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
500,000.000 1.000000 NJFJ Local 122.044000 14,423.61 0.00 0.00 610,220.00
Base 122.044000 14,423.61 0.00 0.00 610,220.00

88731EAJ9 Total

1,500,000.000 Local 41,642.36 0.00 0.00 1,851,170.00
Base 41,642.36 0.00 0.00 1,851,170.00

89223EAC7 TOWNSQUARE MEDIA INC. 1% 01 Apr 2022 07 May 2015 BANK OF AMERICA N.A. USD/OTH
35,000.000 1.000000 NJFY Local 100.625000 0.00 0.00 0.00 35,218.75
Base 100.625000 0.00 0.00 0.00 35,218.75

07 May 2015 CANCEL BANK OF AMERICA N.A. USD/OTH
-35,000.000 1.000000 NJFY Local 100.625000 0.00 0.00 0.00 -35,218.75
Base 100.625000 0.00 0.00 0.00 -35,218.75
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89223EAC7 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

893647AY3 TRANSDIGM INC 6.5% 15 May 2025 06 May 2015 14 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
1,000,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

893647AY3 TRANSDIGM INC 6.5% 15 May 2025 06 May 2015 14 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
1,350,000.000 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 1,350,000.00
Base 100.000000 0.00 0.00 0.00 1,350,000.00

08 May 2015 14 May 2015 JEFFERIESHIGH YIELD TRADING LLC uUSb/DTC
75,000.000 1.000000 NJFV Local 101.250000 0.00 0.00 0.00 75,937.50
Base 101.250000 0.00 0.00 0.00 75,937.50

06 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
1,350,000.000 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 1,350,000.00
Base 100.000000 0.00 0.00 0.00 1,350,000.00

06 May 2015 CANCEL CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
-1,350,000.000 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 -1,350,000.00
Base 100.000000 0.00 0.00 0.00 -1,350,000.00

893647AY3 Total

2,425,000.000 Local 0.00 0.00 0.00 2,425,937.50
Base 0.00 0.00 0.00 2,425,937.50

89845XAAT7 TRUVEN HEALTH ANALYTICS 10.625% 01 Jun 202 15 May 2015 18 May 2015 3 EXCHANGE OFFER (NON CASH) uUSb/DTC
1,300,000.000 1.000000 NJFV Local 102.793416 62,923.61 0.00 0.00 1,336,314.42
Base 102.793416 62,923.61 0.00 0.00 1,336,314.42

911365AX2 UNITED RENTALS NORTH AM 6.125% 15 Jun 2023 21 May 2015 27 May 2015 BANK OF AMERICA SECURITIES LLC uUSDh/DTC
370,000.000 1.000000 NJFS Local 105.500000 10,198.13 0.00 0.00 390,350.00
Base 105.500000 10,198.13 0.00 0.00 390,350.00

911365AX2 UNITED RENTALS NORTH AM 6.125% 15 Jun 2023 21 May 2015 27 May 2015 BANK OF AMERICA SECURITIES LLC uUSD/DTC
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120,000.000 1.000000 NJFY Local 105.500000 3,307.50 0.00 0.00 126,600.00
Base 105.500000 3,307.50 0.00 0.00 126,600.00
911365AX2 UNITED RENTALS NORTH AM 6.125% 15 Jun 2023 22 May 2015 28 May 2015 BANK OF AMERICA SECURITIES LLC uUsSb/DTC
505,000.000 1.000000 NJFS Local 105.625000 14,004.98 0.00 0.00 533,406.25
Base 105.625000 14,004.98 0.00 0.00 533,406.25
911365AX2 UNITED RENTALS NORTH AM 6.125% 15 Jun 2023 22 May 2015 28 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
180,000.000 1.000000 NJFY Local 105.625000 4,991.88 0.00 0.00 190,125.00
Base 105.625000 4,991.88 0.00 0.00 190,125.00
911365AX2 Total
1,175,000.000 Local 32,502.49 0.00 0.00 1,240,481.25
Base 32,502.49 0.00 0.00 1,240,481.25
912828WU0 TSY INFL IX N/B 0.125% 15 Jul 2024 04 May 2015 BANK OF AMERICA SECURITIES LLC USD/FED
24,695,000.000 1.000000 NJFG Local 99.950952 9,481.38 0.00 0.00 24,682,887.80
24,695,000.000 Base 99.950952 9,481.38 0.00 0.00 24,682,887.80
04 May 2015 CANCEL BANK OF AMERICA SECURITIES LLC USD/FED
-24,695,000.000 1.000000 NJFG Local 99.950952 -9,481.38 0.00 0.00 -24,682,887.80
24,695,000.000 Base 99.950952 -9,481.38 0.00 0.00 -24,682,887.80
04 May 2015 FEDERAL RESERVE BANK OF BOSTON USD/FED
24,695,000.000 1.000000 NJFG Local 99.950953 9,481.38 0.00 0.00 24,682,887.80
25,000,000.000 Base 99.950953 9,481.38 0.00 0.00 24,682,887.80
04 May 2015 CANCEL FEDERAL RESERVE BANK OF BOSTON USD/FED
-24,695,000.000 1.000000 NJFG Local 99.950953 -9,481.38 0.00 0.00 -24,682,887.80
25,000,000.000 Base 99.950953 -9,481.38 0.00 0.00 -24,682,887.80
04 May 2015 06 May 2015 MERRILL LYNCH PIERCE FENNER + SMITH USD/FED
24,737,000.000 1.000000 NJFG Local 99.781249 9,481.38 0.00 0.00 24,682,887.81
25,000,000.000 Base 99.781249 9,481.38 0.00 0.00 24,682,887.81
11 May 2015 BANK OF AMERICA CHARLOTTE USD/FED
19,782,600.000 1.000000 NJFG Local 98.745556 8,074.28 0.00 0.00 19,534,438.41
20,000,000.000 Base 98.745556 8,074.28 0.00 0.00 19,534,438.41
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11 May 2015 CANCEL BANK OF AMERICA CHARLOTTE USD/FED
-19,782,600.000 1.000000 NJFG Local 98.745556 -8,074.28 0.00 0.00 -19,534,438.41
20,000,000.000 Base 98.745556 -8,074.28 0.00 0.00 -19,534,438.41

11 May 2015 13 May 2015 BANK OF AMERICA CHARLOTTE USD/FED
19,816,200.000 1.000000 NJFG Local 98.578125 8,074.28 0.00 0.00 19,534,438.41
20,000,000.000 Base 98.578125 8,074.28 0.00 0.00 19,534,438.41

18 May 2015 GOLDMAN SACHS + CO USD/FED
24,761,500.000 1.000000 NJFG Local 98.767813 10,705.82 0.00 0.00 24,456,392.05
25,000,000.000 Base 98.767813 10,705.82 0.00 0.00 24,456,392.05

18 May 2015 CANCEL GOLDMAN SACHS + CO USD/FED
-24,761,500.000 1.000000 NJFG Local 98.767813 -10,705.82 0.00 0.00 -24,456,392.05
25,000,000.000 Base 98.767813 -10,705.82 0.00 0.00 -24,456,392.05

18 May 2015 20 May 2015 GOLDMAN SACHS + CO USD/FED
24,803,250.000 1.000000 NJFG Local 98.601562 10,705.82 0.00 0.00 24,456,392.05
25,000,000.000 Base 98.601562 10,705.82 0.00 0.00 24,456,392.05

19 May 2015 BANK OF AMERICA SECURITIES LLC USD/FED
19,813,000.000 1.000000 NJFG Local 98.321718 8,634.83 0.00 0.00 19,480,481.99
20,000,000.000 Base 98.321718 8,634.83 0.00 0.00 19,480,481.99

19 May 2015 CANCEL BANK OF AMERICA SECURITIES LLC USD/FED
-19,813,000.000 1.000000 NJFG Local 98.321718 -8,634.83 0.00 0.00 -19,480,481.99
20,000,000.000 Base 98.321718 -8,634.83 0.00 0.00 -19,480,481.99

19 May 2015 21 May 2015 FEDERAL RESERVE BANK OF BOSTON USD/FED
19,813,000.000 1.000000 NJFG Local 98.321718 8,634.83 0.00 0.00 19,480,481.99
20,000,000.000 Base 98.321718 8,634.83 0.00 0.00 19,480,481.99

912828WUO0 Total

89,169,450.000 Local 36,896.31 0.00 0.00 88,154,200.26
319,390,000.000 Base 36,896.31 0.00 0.00 88,154,200.26

91831AAB7 VALEANT PHARMACEUTICALS 5.875% 15 May 2023 15 May 2015 20 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
250,000.000 1.000000 NJFW Local 103.125000 2,162.33 0.00 0.00 257,812.50
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Base 103.125000 2,162.33 0.00 0.00 257,812.50

91831AAB7 VALEANT PHARMACEUTICALS 5.875% 15 May 2023 28 May 2015 OPEN DEUTSCHE BANK SECURITIES INC USD/DTC
100,000.000 1.000000 NJFS Local 103.875000 1,060.76 0.00 0.00 103,875.00
Base 103.875000 1,060.76 0.00 0.00 103,875.00

91831AAB7 VALEANT PHARMACEUTICALS 5.875% 15 May 2023 28 May 2015 OPEN DEUTSCHE BANK SECURITIES INC uUSsb/DTC
100,000.000 1.000000 NJFY Local 103.875000 1,060.76 0.00 0.00 103,875.00
Base 103.875000 1,060.76 0.00 0.00 103,875.00

91831AAB7 Total

450,000.000 Local 4,283.85 0.00 0.00 465,562.50
Base 4,283.85 0.00 0.00 465,562.50

92676XAC1 VIKING CRUISES LTD 6.25% 15 May 2025 05 May 2015 08 May 2015 ROBERT W.BAIRD CO.INCORPORATE uUSb/DTC
50,000.000 1.000000 NJFX Local 100.750000 0.00 0.00 0.00 50,375.00
Base 100.750000 0.00 0.00 0.00 50,375.00

05 May 2015 08 May 2015 WELLS FARGO SECURITIES LLC uUSDh/DTC
175,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 175,000.00
Base 100.000000 0.00 0.00 0.00 175,000.00

92676XAC1 Total

225,000.000 Local 0.00 0.00 0.00 225,375.00
Base 0.00 0.00 0.00 225,375.00

926HGDIIM RIVERBED TECHNOLOGY INC. 1% 24 Apr 2022 25 Feb 2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-200,000.000 1.000000 NJFS Local 101.000000 0.00 0.00 0.00 -202,000.00
Base 101.000000 0.00 0.00 0.00 -202,000.00

25 Feb 2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-200,000.000 1.000000 NJFS Local 99.500000 0.00 0.00 0.00 -199,000.00
Base 99.500000 0.00 0.00 0.00 -199,000.00

926HGDIIM RIVERBED TECHNOLOGY INC. 1% 24 Apr 2022 25 Feb 2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-70,000.000 1.000000 NJFY Local 101.000000 0.00 0.00 0.00 -70,700.00
Base 101.000000 0.00 0.00 0.00 -70,700.00
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25 Feb 2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-70,000.000 1.000000 NJFY Local 99.500000 0.00 0.00 0.00 -69,650.00
Base 99.500000 0.00 0.00 0.00 -69,650.00

926HGDIIM RIVERBED TECHNOLOGY INC. 1% 24 Apr 2022 25 Feb 2015 08 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
200,000.000 1.000000 NJFS Local 99.500000 0.00 0.00 0.00 199,000.00
Base 99.500000 0.00 0.00 0.00 199,000.00

926HGDII1 RIVERBED TECHNOLOGY INC. 1% 24 Apr 2022 25 Feb 2015 08 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
70,000.000 1.000000 NJFY Local 99.500000 0.00 0.00 0.00 69,650.00
Base 99.500000 0.00 0.00 0.00 69,650.00

25 Feb 2015 20 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
70,000.000 1.000000 NJFY Local 101.000000 0.00 0.00 0.00 70,700.00
Base 101.000000 0.00 0.00 0.00 70,700.00

926HGDIIM RIVERBED TECHNOLOGY INC. 1% 24 Apr 2022 25 Feb 2015 20 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
200,000.000 1.000000 NJFS Local 101.000000 0.00 0.00 0.00 202,000.00
Base 101.000000 0.00 0.00 0.00 202,000.00

926HGDII1 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

926KLHII9 VALEANT PHARMACEUTICALS INT. 1% 01 Apr 2022 13 Mar 2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-43,373.490 1.000000 NJFY Local 99.499994 0.00 0.00 0.00 -43,156.62
Base 99.499994 0.00 0.00 0.00 -43,156.62

926KLHII9 VALEANT PHARMACEUTICALS INT. 1% 01 Apr 2022 13 Mar 2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-121,445.780 1.000000 NJFS Local 99.499999 0.00 0.00 0.00 -120,838.55
Base 99.499999 0.00 0.00 0.00 -120,838.55

926KLHII9 Total

-164,819.270 Local 0.00 0.00 0.00 -163,995.17
Base 0.00 0.00 0.00 -163,995.17

926LFAII9 SPRINGER SBM DEUTSCHLAND GMBH 1% 14 Aug 2020 20 Mar 2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
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-130,000.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 -130,000.00
Base 100.000000 0.00 0.00 0.00 -130,000.00

926LFAII9 SPRINGER SBM DEUTSCHLAND GMBH 1% 14 Aug 2020 20 Mar 2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-380,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 -380,000.00
Base 100.000000 0.00 0.00 0.00 -380,000.00

926LFAII9 SPRINGER SBM DEUTSCHLAND GMBH 1% 14 Aug 2020 20 Mar 2015 27 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
130,000.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 130,000.00
Base 100.000000 0.00 0.00 0.00 130,000.00

926LFAII9 SPRINGER SBM DEUTSCHLAND GMBH 1% 14 Aug 2020 20 Mar 2015 27 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
380,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 380,000.00
Base 100.000000 0.00 0.00 0.00 380,000.00

926LFAII9 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

926QAPII0 STAPLES INC. 1% 07 Apr 2021 24 Apr2015 OPEN CITIBANK,N.A. USD/OTH
80,000.000 1.000000 NJFY Local 99.500000 0.00 0.00 0.00 79,600.00
Base 99.500000 0.00 0.00 0.00 79,600.00

926QAPII0 STAPLES INC. 1% 07 Apr 2021 24 Apr2015 OPEN CITIBANK,N.A. USD/OTH
235,000.000 1.000000 NJFS Local 99.500000 0.00 0.00 0.00 233,825.00
Base 99.500000 0.00 0.00 0.00 233,825.00

926QAPIIO0 Total

315,000.000 Local 0.00 0.00 0.00 313,425.00
Base 0.00 0.00 0.00 313,425.00

926QFLII4 21ST CENTURY ONCOLOGY HOLDINGS 1% 30 Apr 2022 28 Apr2015 CANCEL MORGAN STANLEY AND CO INC USD/OTH
-275,000.000 1.000000 NJFX Local 99.000000 0.00 0.00 0.00 -272,250.00
Base 99.000000 0.00 0.00 0.00 -272,250.00

926QFLI4 21ST CENTURY ONCOLOGY HOLDINGS 1% 30 Apr 2022 28 Apr2015 22 May 2015 MORGAN STANLEY AND CO INC USD/OTH
275,000.000 1.000000 NJFX Local 99.000000 0.00 0.00 0.00 272,250.00
Base 99.000000 0.00 0.00 0.00 272,250.00
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926QFLII4 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

926QGCII3 HORIZON PHARMA HOLDINGS USA IN 1% 22 Apr 2021 28 Apr2015  CANCEL CITIBANK,N.A. USD/OTH
-175,000.000 1.000000 NJFX Local 99.500000 0.00 0.00 0.00 -174,125.00
Base 99.500000 0.00 0.00 0.00 -174,125.00

28 Apr2015 19 May 2015 CITIBANK,N.A. USD/OTH
175,000.000 1.000000 NJFX Local 99.500000 0.00 0.00 0.00 174,125.00
Base 99.500000 0.00 0.00 0.00 174,125.00

926QGCII3 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

926QNDII3 HOUGHTON MIFFLIN HARCOURT PUB. 1% 11 May 2022 11 May 2015 OPEN BANK OF AMERICA N.A. USD/OTH
130,000.000 1.000000 NJFY Local 99.500000 0.00 0.00 0.00 129,350.00
Base 99.500000 0.00 0.00 0.00 129,350.00

926QNDII3 HOUGHTON MIFFLIN HARCOURT PUB. 1% 11 May 2022 11 May 2015 OPEN BANK OF AMERICA N.A. USD/OTH
380,000.000 1.000000 NJFS Local 99.500000 0.00 0.00 0.00 378,100.00
Base 99.500000 0.00 0.00 0.00 378,100.00

926QNDII3 Total

510,000.000 Local 0.00 0.00 0.00 507,450.00
Base 0.00 0.00 0.00 507,450.00

926QWDII3  CHEMOURS COMPANY CO. THE 1% 22 May 2022 07 May 2015 JP MORGANCHASE BANK USD/OTH
325,000.000 1.000000 NJFX Local 99.500000 0.00 0.00 0.00 323,375.00
Base 99.500000 0.00 0.00 0.00 323,375.00

07 May 2015 CANCEL JP MORGANCHASE BANK USD/OTH
-325,000.000 1.000000 NJFX Local 99.500000 0.00 0.00 0.00 -323,375.00
Base 99.500000 0.00 0.00 0.00 -323,375.00

926QWDII3  CHEMOURS COMPANY CO. THE 1% 22 May 2022 07 May 2015 BANK OF AMERICA N.A. USD/OTH
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65,000.000 1.000000 NJFY Local 99.500000 0.00 0.00 0.00 64,675.00
Base 99.500000 0.00 0.00 0.00 64,675.00

07 May 2015 CANCEL BANK OF AMERICA N.A. USD/OTH
-65,000.000 1.000000 NJFY Local 99.500000 0.00 0.00 0.00 -64,675.00
Base 99.500000 0.00 0.00 0.00 -64,675.00

926QWDII3 CHEMOURS COMPANY CO. THE 1% 22 May 2022 07 May 2015 BANK OF AMERICA N.A. USD/OTH
185,000.000 1.000000 NJFS Local 99.500000 0.00 0.00 0.00 184,075.00
Base 99.500000 0.00 0.00 0.00 184,075.00

07 May 2015 CANCEL BANK OF AMERICA N.A. USD/OTH
-185,000.000 1.000000 NJFS Local 99.500000 0.00 0.00 0.00 -184,075.00
Base 99.500000 0.00 0.00 0.00 -184,075.00

926QWDII3 CHEMOURS COMPANY CO. THE 1% 22 May 2022 07 May 2015 18 May 2015 BANK OF AMERICA N.A. USD/OTH
185,000.000 1.000000 NJFS Local 99.500000 0.00 0.00 0.00 184,075.00
Base 99.500000 0.00 0.00 0.00 184,075.00

926QWDII3 CHEMOURS COMPANY CO. THE 1% 22 May 2022 07 May 2015 18 May 2015 BANK OF AMERICA N.A. USD/OTH
65,000.000 1.000000 NJFY Local 99.500000 0.00 0.00 0.00 64,675.00
Base 99.500000 0.00 0.00 0.00 64,675.00

926QWDII3 CHEMOURS COMPANY CO. THE 1% 22 May 2022 18 May 2015 BANK OF AMERICA N.A. USD/OTH
185,000.000 1.000000 NJFS Local 100.375000 0.00 0.00 0.00 185,693.75
Base 100.375000 0.00 0.00 0.00 185,693.75

18 May 2015 BANK OF AMERICA N.A. USD/OTH
185,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 185,000.00
Base 100.000000 0.00 0.00 0.00 185,000.00

18 May 2015 CANCEL BANK OF AMERICA N.A. USD/OTH
-185,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 -185,000.00
Base 100.000000 0.00 0.00 0.00 -185,000.00

926QWDII3 CHEMOURS COMPANY CO. THE 1% 22 May 2022 18 May 2015 BANK OF AMERICA N.A. USD/OTH
65,000.000 1.000000 NJFY Local 100.375000 0.00 0.00 0.00 65,243.75
Base 100.375000 0.00 0.00 0.00 65,243.75
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926QWDII3 CHEMOURS COMPANY CO. THE 1% 22 May 2022 07 May 2015 21 May 2015 JP MORGANCHASE BANK USD/OTH
325,000.000 1.000000 NJFX Local 99.500000 0.00 0.00 0.00 323,375.00
Base 99.500000 0.00 0.00 0.00 323,375.00

926QWDII3 Total

825,000.000 Local 0.00 0.00 0.00 823,062.50
Base 0.00 0.00 0.00 823,062.50

926QWXII9 STERIGENICS NORDION HOLD LLC 1% 15 May 2022 08 May 2015 JP MORGANCHASE BANK USD/OTH
25,000.000 1.000000 NJFX Local 99.750000 0.00 0.00 0.00 24,937.50
Base 99.750000 0.00 0.00 0.00 24,937.50

08 May 2015 CANCEL JP MORGANCHASE BANK USD/OTH
-25,000.000 1.000000 NJFX Local 99.750000 0.00 0.00 0.00 -24,937.50
Base 99.750000 0.00 0.00 0.00 -24,937.50

08 May 2015 21 May 2015 JP MORGANCHASE BANK USD/OTH
25,000.000 1.000000 NJFX Local 99.750000 0.00 0.00 0.00 24,937.50
Base 99.750000 0.00 0.00 0.00 24,937.50

926QWXII9 Total

25,000.000 Local 0.00 0.00 0.00 24,937.50
Base 0.00 0.00 0.00 24,937.50

926QZYII4 EPICOR SOFTWARE COMPANY 1% 08 May 2022 21 May 2015 OPEN MORGAN STANLEY CO INCORPORATED USD/OTH
2,000,000.000 1.000000 NJFV Local 99.750000 0.00 0.00 0.00 1,995,000.00
Base 99.750000 0.00 0.00 0.00 1,995,000.00

926RPKII3 BLUE COAT SYSTEMS INC. 1% 15 May 2022 19 May 2015 OPEN JEFFERIES+ COMPANY INC USD/OTH
1,050,000.000 1.000000 NJFV Local 99.750000 0.00 0.00 0.00 1,047,375.00
Base 99.750000 0.00 0.00 0.00 1,047,375.00

926RPKII3 BLUE COAT SYSTEMS INC. 1% 15 May 2022 19 May 2015 BANK OF AMERICA N.A. USD/OTH
35,000.000 1.000000 NJFY Local 99.750000 0.00 0.00 0.00 34,912.50
Base 99.750000 0.00 0.00 0.00 34,912.50

19 May 2015 CANCEL BANK OF AMERICA N.A. USD/OTH
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-35,000.000 1.000000 NJFY Local 99.750000 0.00 0.00 0.00 -34,912.50
Base 99.750000 0.00 0.00 0.00 -34,912.50
926RPKII3 BLUE COAT SYSTEMS INC. 1% 15 May 2022 19 May 2015 BANK OF AMERICA N.A. USD/OTH
100,000.000 1.000000 NJFS Local 99.750000 0.00 0.00 0.00 99,750.00
Base 99.750000 0.00 0.00 0.00 99,750.00
19 May 2015 CANCEL BANK OF AMERICA N.A. USD/OTH
-100,000.000 1.000000 NJFS Local 99.750000 0.00 0.00 0.00 -99,750.00
Base 99.750000 0.00 0.00 0.00 -99,750.00
926RPKII3 BLUE COAT SYSTEMS INC. 1% 15 May 2022 19 May 2015 JEFFERIES+ CO USD/OTH
75,000.000 1.000000 NJFX Local 99.750000 0.00 0.00 0.00 74,812.50
Base 99.750000 0.00 0.00 0.00 74,812.50
926RPKII3 BLUE COAT SYSTEMS INC. 1% 15 May 2022 19 May 2015 28 May 2015 BANK OF AMERICA N.A. USD/OTH
100,000.000 1.000000 NJFS Local 99.750000 0.00 0.00 0.00 99,750.00
Base 99.750000 0.00 0.00 0.00 99,750.00
926RPKII3 BLUE COAT SYSTEMS INC. 1% 15 May 2022 19 May 2015 28 May 2015 JEFFERIES+ CO USD/OTH
35,000.000 1.000000 NJFY Local 99.750000 0.00 0.00 0.00 34,912.50
Base 99.750000 0.00 0.00 0.00 34,912.50
926RPKII3 Total
1,260,000.000 Local 0.00 0.00 0.00 1,256,850.00
Base 0.00 0.00 0.00 1,256,850.00
92840KAA4 VISTAJET MALTA FIN / VIS 7.75% 01 Jun 2020 20 May 2015 26 May 2015 J.P. MORGAN CLEARING CORP. uUSsb/DTC
2,500,000.000 1.000000 NJFJ Local 98.982000 0.00 0.00 0.00 2,474,550.00
Base 98.982000 0.00 0.00 0.00 2,474,550.00
94946 TAB2 WELLCARE HEALTH PLANS IN 5.75% 15 Nov 2020 27 May 2015 OPEN GOLDMAN SACHS + CO USD/DTC
525,000.000 1.000000 NJFX Local 104.500000 1,341.67 0.00 0.00 548,625.00
Base 104.500000 1,341.67 0.00 0.00 548,625.00
94946TAB2 WELLCARE HEALTH PLANS IN 5.75% 15 Nov 2020 27 May 2015 OPEN GOLDMAN SACHS + CO USD/DTC
250,000.000 1.000000 NJFJ Local 104.500000 638.89 0.00 0.00 261,250.00
Base 104.500000 638.89 0.00 0.00 261,250.00
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94946 TAB2 Total

775,000.000 Local 1,980.56 0.00 0.00 809,875.00
Base 1,980.56 0.00 0.00 809,875.00

976656CH9 WISCONSIN ELECTRIC POWER 3.1% 01 Jun 2025 14 May 2015 20 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
25,000,000.000 1.000000 NJFH Local 99.897000 0.00 0.00 0.00 24,974,250.00
Base 99.897000 0.00 0.00 0.00 24,974,250.00

976GGDII2 MITEL US HOLDINGS INC. 1% 31 Mar 2022 13 Apr2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-35,000.000 1.000000 NJFY Local 99.000000 0.00 0.00 0.00 -34,650.00
Base 99.000000 0.00 0.00 0.00 -34,650.00

976GGDII2 MITEL US HOLDINGS INC. 1% 31 Mar 2022 13 Apr2015  CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-100,000.000 1.000000 NJFS Local 99.000000 0.00 0.00 0.00 -99,000.00
Base 99.000000 0.00 0.00 0.00 -99,000.00

976GGDII2 MITEL US HOLDINGS INC. 1% 31 Mar 2022 13 Apr 2015 07 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
35,000.000 1.000000 NJFY Local 99.000000 0.00 0.00 0.00 34,650.00
Base 99.000000 0.00 0.00 0.00 34,650.00

976GGDII2 MITEL US HOLDINGS INC. 1% 31 Mar 2022 13 Apr 2015 07 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
100,000.000 1.000000 NJFS Local 99.000000 0.00 0.00 0.00 99,000.00
Base 99.000000 0.00 0.00 0.00 99,000.00

976GGDII2 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

976GNYII8 STERIGENICS NORDION HOLDINGS L 1% 16 Apr 2016 29 Apr2015 CANCEL JP MORGANCHASE BANK USD/OTH
-750,000.000 1.000000 NJFW Local 99.500000 0.00 0.00 0.00 -746,250.00
Base 99.500000 0.00 0.00 0.00 -746,250.00

29 Apr 2015 JP MORGANCHASE BANK USD/OTH
750,000.000 1.000000 NJFW Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

29 Apr2015 CANCEL JP MORGANCHASE BANK USD/OTH
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-750,000.000 1.000000 NJFW Local 99.500000 0.00 0.00 0.00 -746,250.00
Base 99.500000 0.00 0.00 0.00 -746,250.00
29 Apr2015 15 May 2015 JP MORGANCHASE BANK USD/OTH
750,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 750,000.00
Base 100.000000 0.00 0.00 0.00 750,000.00
976GNYII8 Total
0.000 Local 0.00 0.00 0.00 3,750.00
Base 0.00 0.00 0.00 3,750.00
976HKSII2 TRINSEO MATERIALS OP. S.C.A. 1% 13 Oct 2021 28 Apr2015 CANCEL CITIBANK,N.A. USD/OTH
-175,000.000 1.000000 NJFX Local 99.750000 0.00 0.00 0.00 -174,562.50
Base 99.750000 0.00 0.00 0.00 -174,562.50
976HKSII2 TRINSEO MATERIALS OP. S.C.A. 1% 13 Oct 2021 28 Apr2015 19 May 2015 CITIBANK,N.A. USD/OTH
175,000.000 1.000000 NJFX Local 99.750000 0.00 0.00 0.00 174,562.50
Base 99.750000 0.00 0.00 0.00 174,562.50
976HKSII2 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
976HTBII0 W AND T OFFSHORE INC. 1% 01 May 2020 05 May 2015 MORGAN STANLEY AND CO INC USD/OTH
425,000.000 1.000000 NJFX Local 99.000000 0.00 0.00 0.00 420,750.00
Base 99.000000 0.00 0.00 0.00 420,750.00
05 May 2015 CANCEL MORGAN STANLEY AND CO INC USD/OTH
-425,000.000 1.000000 NJFX Local 99.000000 0.00 0.00 0.00 -420,750.00
Base 99.000000 0.00 0.00 0.00 -420,750.00
05 May 2015 19 May 2015 MORGAN STANLEY AND CO INC USD/OTH
425,000.000 1.000000 NJFX Local 99.000000 0.00 0.00 0.00 420,750.00
Base 99.000000 0.00 0.00 0.00 420,750.00
976HTBIIO0 Total
425,000.000 Local 0.00 0.00 0.00 420,750.00
Base 0.00 0.00 0.00 420,750.00
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976HWXII8 QUINTILES TRANSNATIONAL CORP 1% 29 Apr 2022 07 May 2015 JP MORGANCHASE BANK USD/OTH
750,000.000 1.000000 NJFX Local 99.750000 0.00 0.00 0.00 748,125.00
Base 99.750000 0.00 0.00 0.00 748,125.00
07 May 2015 CANCEL JP MORGANCHASE BANK USD/OTH
-750,000.000 1.000000 NJFX Local 99.750000 0.00 0.00 0.00 -748,125.00
Base 99.750000 0.00 0.00 0.00 -748,125.00
07 May 2015 JP MORGANCHASE BANK USD/OTH
75,000.000 1.000000 NJFX Local 99.750000 0.00 0.00 0.00 74,812.50
Base 99.750000 0.00 0.00 0.00 74,812.50
07 May 2015 CANCEL JP MORGANCHASE BANK USD/OTH
-75,000.000 1.000000 NJFX Local 99.750000 0.00 0.00 0.00 -74,812.50
Base 99.750000 0.00 0.00 0.00 -74,812.50
07 May 2015 20 May 2015 JP MORGANCHASE BANK USD/OTH
75,000.000 1.000000 NJFX Local 99.750000 0.00 0.00 0.00 74,812.50
Base 99.750000 0.00 0.00 0.00 74,812.50
976HWXII8 Total
75,000.000 Local 0.00 0.00 0.00 74,812.50
Base 0.00 0.00 0.00 74,812.50
976JFVII7 PETSMART INC. 1% 11 Mar 2022 15 May 2015 19 May 2015 RESTRUCTURING USD/OTH
35,000.000 1.000000 NJFY Local 99.500000 0.00 0.00 0.00 34,825.00
Base 99.500000 0.00 0.00 0.00 34,825.00
15 May 2015 19 May 2015 RESTRUCTURING USD/OTH
100,000.000 1.000000 NJFY Local 100.875000 0.00 0.00 0.00 100,875.00
Base 100.875000 0.00 0.00 0.00 100,875.00
976JFVII7 PETSMART INC. 1% 11 Mar 2022 15 May 2015 19 May 2015 RESTRUCTURING USD/OTH
95,000.000 1.000000 NJFS Local 99.500000 0.00 0.00 0.00 94,525.00
Base 99.500000 0.00 0.00 0.00 94,525.00
15 May 2015 19 May 2015 RESTRUCTURING USD/OTH
280,000.000 1.000000 NJFS Local 100.875000 0.00 0.00 0.00 282,450.00
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Base 100.875000 0.00 0.00 0.00 282,450.00
976JFVII7 Total
510,000.000 Local 0.00 0.00 0.00 512,675.00
Base 0.00 0.00 0.00 512,675.00
976JLFII5 1011778 BC ULTD LIABILITY COMP 1% 10 Dec 2021 22 May 2015 27 May 2015 5 RESTRUCTURING USD/OTH
99,000.300 1.000000 NJFY Local 99.000003 0.00 0.00 0.00 98,010.30
Base 99.000003 0.00 0.00 0.00 98,010.30
976JLFII5 1011778 BC ULTD LIABILITY COMP 1% 10 Dec 2021 22 May 2015 27 May 2015 5 RESTRUCTURING USD/OTH
285,577.780 1.000000 NJFS Local 98.999999 0.00 0.00 0.00 282,722.00
Base 98.999999 0.00 0.00 0.00 282,722.00
976JLFIIS Total
384,578.080 Local 0.00 0.00 0.00 380,732.30
Base 0.00 0.00 0.00 380,732.30
98313RAA4 WYNN MACAU LTD 5.25% 15 Oct 2021 04 May 2015 07 May 2015 BARCLAYS CAPITAL INC. USD/DTC
1,000,000.000 1.000000 NJFJ Local 94.750000 3,208.33 0.00 0.00 947,500.00
Base 94.750000 3,208.33 0.00 0.00 947,500.00
989194AK1 ZAYO GROUP LLC/ZAYO CAP 6.375% 15 May 2025 01 May 2015 06 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
675,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 675,000.00
Base 100.000000 0.00 0.00 0.00 675,000.00
C4438BAE6 HUSKY INJECTION MOLDING SYS L 1% 30 Jun 2022 12 May 2015 27 May 2015 15 PAYDOWN USD/OTH
171.820 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 171.82
Base 100.000000 0.00 0.00 0.00 171.82
C4438BAE6 HUSKY INJECTION MOLDING SYS L 1% 30 Jun 2022 12 May 2015 27 May 2015 15 PAYDOWN USD/OTH
503.610 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 503.61
Base 100.000000 0.00 0.00 0.00 503.61
C4438BAES6 Total
675.430 Local 0.00 0.00 0.00 675.43
Base 0.00 0.00 0.00 675.43
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D3761BABO KCA DEUTAG GMBH 1% 16 May 2020 27 May 2015 OPEN CITIBANK,N.A. USD/OTH
100,000.000 1.000000 NJFY Local 88.750000 0.00 0.00 0.00 88,750.00
Base 88.750000 0.00 0.00 0.00 88,750.00
D3761BABO KCA DEUTAG GMBH 1% 16 May 2020 27 May 2015 OPEN CITIBANK,N.A. USD/OTH
300,000.000 1.000000 NJFS Local 88.750000 0.00 0.00 0.00 266,250.00
Base 88.750000 0.00 0.00 0.00 266,250.00
D3761BABO Total
400,000.000 Local 0.00 0.00 0.00 355,000.00
Base 0.00 0.00 0.00 355,000.00

US DOLLAR Total

1,072,201,085.020 Local 2,232,654.88 0.00 0.00 1,073,348,761.22
319,390,000.000 Base 2,232,654.88 0.00 0.00 1,073,348,761.22

FIXED INCOME Total
1,072,201,085.020

319,390,000.000 Base 2,232,654.88 0.00 0.00 1,073,348,761.22
PURCHASE Total
1,115,383,688.060
319,390,000.000 Base 2,232,654.88 0.00 0.00 1,117,097,314.26
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CASH EQUIVALENTS
US DOLLAR
85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 01 May 2015 01 May 2015 STATE STREET BANK AND TRUST usb/CswW
783,900.830 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 783,900.83
Base 100.000000 0.00 0.00 0.00 783,900.83
85749P9B9 STATE STR INSTL LIQUID RESVS 0.094% 31 Dec 2099 01 May 2015 01 May 2015 STATE STREET BANK AND TRUST usb/CswW
405,151.830 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 405,151.83
Base 100.000000 0.00 0.00 0.00 405,151.83
85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 04 May 2015 04 May 2015 STATE STREET BANK AND TRUST usb/Csw
64,453.460 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 64,453.46
Base 100.000000 0.00 0.00 0.00 64,453.46
31 Dec 2099 05 May 2015 05 May 2015 STATE STREET BANK AND TRUST usb/Csw
673,655.500 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 673,655.50
Base 100.000000 0.00 0.00 0.00 673,655.50
85749P9B9 STATE STR INSTL LIQUID RESVS 0.088% 31 Dec 2099 05 May 2015 05 May 2015 STATE STREET BANK AND TRUST usb/Csw
314,668.900 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 314,668.90
Base 100.000000 0.00 0.00 0.00 314,668.90
85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 06 May 2015 06 May 2015 STATE STREET BANK AND TRUST usb/Csw
1,480,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 1,480,000.00
Base 100.000000 0.00 0.00 0.00 1,480,000.00
85749P9B9 STATE STR INSTL LIQUID RESVS 0.095% 31 Dec 2099 06 May 2015 06 May 2015 STATE STREET BANK AND TRUST usb/Csw
856,690.620 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 856,690.62
Base 100.000000 0.00 0.00 0.00 856,690.62
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85749P9B9 STATE STR INSTL LIQUID RESVS 0.090% 31 Dec 2099 06 May 2015 06 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
999,283.330 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 999,283.33
Base 100.000000 0.00 0.00 0.00 999,283.33

85749P9B9 STATE STR INSTL LIQUID RESVS 0.093% 31 Dec 2099 06 May 2015 06 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
1,516,836.270 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 1,516,836.27
Base 100.000000 0.00 0.00 0.00 1,516,836.27

85749P9B9 STATE STR INSTL LIQUID RESVS 0.090% 31 Dec 2099 07 May 2015 07 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
132,401.930 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 132,401.93
Base 100.000000 0.00 0.00 0.00 132,401.93

85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 07 May 2015 07 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
1,559,135.590 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 1,559,135.59
Base 100.000000 0.00 0.00 0.00 1,559,135.59

85749P9B9 STATE STR INSTL LIQUID RESVS 0.097% 31 Dec 2099 07 May 2015 07 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
1,006,406.250 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 1,006,406.25
Base 100.000000 0.00 0.00 0.00 1,006,406.25

85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 08 May 2015 08 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
261,189.740 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 261,189.74
Base 100.000000 0.00 0.00 0.00 261,189.74

85749P9B9 STATE STR INSTL LIQUID RESVS 0.097% 31 Dec 2099 08 May 2015 08 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
738,592.030 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 738,592.03
Base 100.000000 0.00 0.00 0.00 738,592.03

85749P9B9 STATE STR INSTL LIQUID RESVS 0.091% 31 Dec 2099 08 May 2015 08 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
134,079.540 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 134,079.54
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Base 100.000000 0.00 0.00 0.00 134,079.54

85749P9B9 STATE STR INSTL LIQUID RESVS 0.094% 31 Dec 2099 11 May 2015 11 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
510,648.430 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 510,648.43
Base 100.000000 0.00 0.00 0.00 510,648.43

85749P9B9 STATE STR INSTL LIQUID RESVS 0.095% 31 Dec 2099 12 May 2015 12 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
1,002,625.000 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 1,002,625.00
Base 100.000000 0.00 0.00 0.00 1,002,625.00

85749P9B9 STATE STR INSTL LIQUID RESVS 0.094% 31 Dec 2099 12 May 2015 12 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
877,447.920 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 877,447.92
Base 100.000000 0.00 0.00 0.00 877,447.92

85749P9B9 STATE STR INSTL LIQUID RESVS 0.095% 31 Dec 2099 12 May 2015 12 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
895,738.310 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 895,738.31
Base 100.000000 0.00 0.00 0.00 895,738.31

85749P9B9 STATE STR INSTL LIQUID RESVS 0.095% 31 Dec 2099 13 May 2015 13 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
356,191.840 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 356,191.84
Base 100.000000 0.00 0.00 0.00 356,191.84

85749P9B9 STATE STR INSTL LIQUID RESVS 0.094% 31 Dec 2099 13 May 2015 13 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
0.010 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

85749P9B9 STATE STR INSTL LIQUID RESVS 0.095% 31 Dec 2099 14 May 2015 14 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
86,819.850 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 86,819.85
Base 100.000000 0.00 0.00 0.00 86,819.85

85749P9B9 STATE STR INSTL LIQUID RESVS 0.094% 31 Dec 2099 14 May 2015 14 May 2015 STATE STREET BANK AND TRUST usb/CsSwW

Page 63

Prepared by State Street



Sales Report by Report Date

Composite ST TE STRE ET
May 1, 2015 to May 31, 2015 View Date: June 11, 2015
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face

1,000,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

85749P9B9 STATE STR INSTL LIQUID RESVS 0.095% 31 Dec 2099 14 May 2015 14 May 2015 STATE STREET BANK AND TRUST usb/CswW
140,273.290 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 140,273.29
Base 100.000000 0.00 0.00 0.00 140,273.29

85749P9B9 STATE STR INSTL LIQUID RESVS 0.091% 31 Dec 2099 18 May 2015 18 May 2015 STATE STREET BANK AND TRUST usb/CswW
100,979.900 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 100,979.90
Base 100.000000 0.00 0.00 0.00 100,979.90

85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 19 May 2015 19 May 2015 STATE STREET BANK AND TRUST usb/Csw
182,982.740 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 182,982.74
Base 100.000000 0.00 0.00 0.00 182,982.74

85749P9B9 STATE STR INSTL LIQUID RESVS 0.095% 31 Dec 2099 19 May 2015 19 May 2015 STATE STREET BANK AND TRUST usb/Csw
855,012.640 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 855,012.64
Base 100.000000 0.00 0.00 0.00 855,012.64

85749P9B9 STATE STR INSTL LIQUID RESVS 0.095% 31 Dec 2099 19 May 2015 19 May 2015 STATE STREET BANK AND TRUST usb/Csw
1,834,607.660 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 1,834,607.66
Base 100.000000 0.00 0.00 0.00 1,834,607.66

85749P9B9 STATE STR INSTL LIQUID RESVS 0.091% 31 Dec 2099 19 May 2015 19 May 2015 STATE STREET BANK AND TRUST usb/Csw
3,614.220 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 3,614.22
Base 100.000000 0.00 0.00 0.00 3,614.22

85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 20 May 2015 20 May 2015 STATE STREET BANK AND TRUST usb/Csw
1,043,917.950 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 1,043,917.95
Base 100.000000 0.00 0.00 0.00 1,043,917.95

85749P9B9 STATE STR INSTL LIQUID RESVS 0.091% 31 Dec 2099 20 May 2015 20 May 2015 STATE STREET BANK AND TRUST usb/Csw
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1,135,924.310 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 1,135,924.31
Base 100.000000 0.00 0.00 0.00 1,135,924.31

85749P9B9 STATE STR INSTL LIQUID RESVS 0.098% 31 Dec 2099 21 May 2015 21 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
2,431,838.800 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 2,431,838.80
Base 100.000000 0.00 0.00 0.00 2,431,838.80

85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 21 May 2015 21 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
1,721,695.500 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 1,721,695.50
Base 100.000000 0.00 0.00 0.00 1,721,695.50

85749P9B9 STATE STR INSTL LIQUID RESVS 0.095% 31 Dec 2099 21 May 2015 21 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
503,332.290 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 503,332.29
Base 100.000000 0.00 0.00 0.00 503,332.29

85749P9B9 STATE STR INSTL LIQUID RESVS 0.095% 31 Dec 2099 21 May 2015 21 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
1,000,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 22 May 2015 22 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
1,118,210.360 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 1,118,210.36
Base 100.000000 0.00 0.00 0.00 1,118,210.36

85749P9B9 STATE STR INSTL LIQUID RESVS 0.097% 31 Dec 2099 22 May 2015 22 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
1,242,166.670 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 1,242,166.67
Base 100.000000 0.00 0.00 0.00 1,242,166.67

85749P9B9 STATE STR INSTL LIQUID RESVS 0.102% 31 Dec 2099 22 May 2015 22 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
184,310.610 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 184,310.61
Base 100.000000 0.00 0.00 0.00 184,310.61
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85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 26 May 2015 26 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
368,702.990 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 368,702.99
Base 100.000000 0.00 0.00 0.00 368,702.99
85749P9B9 STATE STR INSTL LIQUID RESVS 0.095% 31 Dec 2099 26 May 2015 26 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
320,501.700 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 320,501.70
Base 100.000000 0.00 0.00 0.00 320,501.70
85749P9B9 STATE STR INSTL LIQUID RESVS 0.098% 31 Dec 2099 26 May 2015 26 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
332,105.760 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 332,105.76
Base 100.000000 0.00 0.00 0.00 332,105.76
31 Dec 2099 27 May 2015 27 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
781,098.480 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 781,098.48
Base 100.000000 0.00 0.00 0.00 781,098.48
85749P9B9 STATE STR INSTL LIQUID RESVS 1.000% 31 Dec 2099 28 May 2015 28 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
299,172.300 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 299,172.30
Base 100.000000 0.00 0.00 0.00 299,172.30
85749P9B9 STATE STR INSTL LIQUID RESVS 0.094% 31 Dec 2099 28 May 2015 28 May 2015 STATE STREET BANK AND TRUST usb/CsSwW
230,201.210 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 230,201.21
Base 100.000000 0.00 0.00 0.00 230,201.21
85749P9B9 Total
31,486,566.560 Local 0.00 0.00 0.00 31,486,566.56
Base 0.00 0.00 0.00 31,486,566.56
US DOLLAR Total
31,486,566.560 Local 0.00 0.00 0.00 31,486,566.56
Base 0.00 0.00 0.00 31,486,566.56
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CASH EQUIVALENTS Total
31,486,566.560
Base 0.00 0.00 0.00 31,486,566.56
EQUITY
US DOLLAR
02005N308 ALLY FINANCIAL INC PREFERRED STOCK VAR20 May 2015 22 May 2015 2 TENDER OFFER uUSb/DTC
12,737.000 1.000000 NJFX Local 26.650000 0.00 0.00 0.00 339,441.05
Base 26.650000 0.00 0.00 0.00 339,441.05
464288513 ISHARES IBOXX HIGH YIELD COR ISHARES IBOXX HIGHY 21 May 2015 27 May 2015 THEMIS TRADING LLC USD/DTC 0.01
29,617.000 1.000000 NJFO Local 90.732800 0.00 296.17 49.45 2,686,887.72
Base 90.732800 0.00 296.17 49.45 2,686,887.72
21 May 2015 27 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC 0.01
80,383.000 1.000000 NJFO Local 90.730100 0.00 803.83 134.20 7,292,219.59
Base 90.730100 0.00 803.83 134.20 7,292,219.59
464288513 Total
110,000.000 Local 0.00 1,100.00 183.65 9,979,107.31
Base 0.00 1,100.00 183.65 9,979,107.31
US DOLLAR Total
122,737.000 Local 0.00 1,100.00 183.65 10,318,548.36
Base 0.00 1,100.00 183.65 10,318,548.36
EQUITY Total
122,737.000
Base 0.00 1,100.00 183.65 10,318,548.36
FIXED INCOME
US DOLLAR
00101JAH9 ADT CORP 4.125% 15 Jun 2023 26 May 2015 29 May 2015 MORGAN STANLEY CO INCORPORATED uUSb/DTC
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1,095,000.000 1.000000 NJFS Local 94.125000 20,576.88 0.00 0.00 1,030,668.75
Base 94.125000 20,576.88 0.00 0.00 1,030,668.75

00234PAC6 AV HOMES INC 8.5% 01 Jul 2019 21 May 2015 22 May 2015 1 EXCHANGE OFFER (NON CASH) USD/DTC
400,000.000 1.000000 NJFX Local 100.000000 13,222.22 0.00 0.00 400,000.00
Base 100.000000 13,222.22 0.00 0.00 400,000.00

00287YAP4 ABBVIE INC 3.2% 06 Nov 2022 15 May 2015 20 May 2015 SUNTRUST ROBINSON HUMPHREY, INC. USD/DTC
7,000,000.000 1.000000 NJFH Local 100.794000 3,733.33 0.00 0.00 7,055,580.00
Base 100.794000 3,733.33 0.00 0.00 7,055,580.00

00287YAQ2 ABBVIE INC 3.6% 14 May 2025 29 May 2015 OPEN CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
10,000,000.000 1.000000 NJFH Local 100.605000 19,000.00 0.00 0.00 10,060,500.00
Base 100.605000 19,000.00 0.00 0.00 10,060,500.00

00766 TAA8 AECOM 5.75% 15 Oct 2022 08 May 2015 13 May 2015 BANK OF AMERICA SECURITIES LLC uUSb/DTC
325,000.000 1.000000 NJFX Local 103.000000 1,453.47 0.00 0.00 334,750.00
Base 103.000000 1,453.47 0.00 0.00 334,750.00

008674AF0 AHERN RENTALS INC 9.5% 15Jun 2018 26 May 2015 26 May 2015 CALLED BONDS USD/DTC
125,000.000 1.000000 NJFX Local 107.585000 5,310.76 0.00 0.00 134,481.25
Base 107.585000 5,310.76 0.00 0.00 134,481.25

008674AH6 AHERN RENTALS INC 7.375% 15 May 2023 30 Apr2015 14 May 2015 BNP PARIBAS SECURITIES CORP./FIXED USD/DTC
75,000.000 1.000000 NJFX Local 101.250000 0.00 0.00 0.00 75,937.50
Base 101.250000 0.00 0.00 0.00 75,937.50

30 Apr2015 14 May 2015 BANK OF AMERICA SECURITIES LLC uUSb/DTC
75,000.000 1.000000 NJFX Local 100.500000 0.00 0.00 0.00 75,375.00
Base 100.500000 0.00 0.00 0.00 75,375.00

30 Apr2015 14 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
75,000.000 1.000000 NJFX Local 100.500000 0.00 0.00 0.00 75,375.00
Base 100.500000 0.00 0.00 0.00 75,375.00

01 May 2015 14 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
100,000.000 1.000000 NJFX Local 100.500000 0.00 0.00 0.00 100,500.00
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Base 100.500000 0.00 0.00 0.00 100,500.00
008674AH6 Total

325,000.000 Local 0.00 0.00 0.00 327,187.50
Base 0.00 0.00 0.00 327,187.50

021332AC5 ALTA MESA HLDGS/FINANC S 9.625% 15 Oct 2018 15 May 2015 20 May 2015 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
125,000.000 1.000000 NJFX Local 86.250000 1,169.70 0.00 0.00 107,812.50
Base 86.250000 1,169.70 0.00 0.00 107,812.50

02154VAA9 ALTICE SA 7.75% 15 May 2022 26 May 2015 29 May 2015 BARCLAYS CAPITAL INC. uUSsb/DTC
75,000.000 1.000000 NJFY Local 101.000000 1,679.17 0.00 0.00 75,750.00
Base 101.000000 1,679.17 0.00 0.00 75,750.00

02154VAA9 ALTICE SA 7.75% 15 May 2022 26 May 2015 29 May 2015 BARCLAYS CAPITAL INC. USD/DTC
175,000.000 1.000000 NJFS Local 101.000000 3,918.06 0.00 0.00 176,750.00
Base 101.000000 3,918.06 0.00 0.00 176,750.00

26 May 2015 29 May 2015 JPMORGAN SECURITIES INC USD/DTC
350,000.000 1.000000 NJFS Local 101.125000 7,836.11 0.00 0.00 353,937.50
Base 101.125000 7,836.11 0.00 0.00 353,937.50

02154VAA9 ALTICE SA 7.75% 15 May 2022 26 May 2015 29 May 2015 JPMORGAN SECURITIES INC uUSsb/DTC
100,000.000 1.000000 NJFY Local 101.125000 2,238.89 0.00 0.00 101,125.00
Base 101.125000 2,238.89 0.00 0.00 101,125.00

02154VAA9 Total

700,000.000 Local 15,672.23 0.00 0.00 707,562.50
Base 15,672.23 0.00 0.00 707,562.50

02376CAL9 AMERICAN AIRLS INC SYNDICATE 1% 12 Oct 2021 20 Apr2015 08 May 2015 18 RESTRUCTURING USD/OTH
110,000.000 1.000000 NJFY Local 99.250000 0.00 0.00 0.00 109,175.00
Base 99.250000 0.00 0.00 0.00 109,175.00

02376CAL9 AMERICAN AIRLS INC SYNDICATE 1% 12 Oct 2021 20 Apr2015 08 May 2015 18 RESTRUCTURING USD/OTH
320,000.000 1.000000 NJFS Local 99.250000 0.00 0.00 0.00 317,600.00
Base 99.250000 0.00 0.00 0.00 317,600.00
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02376CAL9 Total

430,000.000 Local 0.00 0.00 0.00 426,775.00
Base 0.00 0.00 0.00 426,775.00

032177AF4 AMSTED INDUSTRIES 5.375% 15 Sep 2024 11 May 2015 14 May 2015 WELLS FARGO SECURITIES, LLC uUSDh/DTC
1,000,000.000 1.000000 NJFV Local 101.250000 8,809.03 0.00 0.00 1,012,500.00
Base 101.250000 8,809.03 0.00 0.00 1,012,500.00

11 May 2015 WELLS FARGO SECURITIES LLC uUSDh/DTC
1,000,000.000 1.000000 NJFV Local 101.250000 8,809.03 0.00 0.00 1,012,500.00
Base 101.250000 8,809.03 0.00 0.00 1,012,500.00

11 May 2015 CANCEL WELLS FARGO SECURITIES LLC uUSb/DTC
-1,000,000.000 1.000000 NJFV Local 101.250000 -8,809.03 0.00 0.00 -1,012,500.00
Base 101.250000 -8,809.03 0.00 0.00 -1,012,500.00

19 May 2015 22 May 2015 WELLS FARGO SECURITIES, LLC uUSDh/DTC
1,500,000.000 1.000000 NJFV Local 101.000000 15,005.21 0.00 0.00 1,515,000.00
Base 101.000000 15,005.21 0.00 0.00 1,515,000.00

032177AF4 Total

2,500,000.000 Local 23,814.24 0.00 0.00 2,527,500.00
Base 23,814.24 0.00 0.00 2,527,500.00

03674XAD8 ANTERO RESOURCES CORP 5.625% 01 Jun 2023 13 May 2015 18 May 2015 DEUTSCHE BANK SECURITIES INC uUSsb/DTC
1,050,000.000 1.000000 NJFV Local 102.250000 10,007.81 0.00 0.00 1,073,625.00
Base 102.250000 10,007.81 0.00 0.00 1,073,625.00

13 May 2015 DEUTSCHE BANK SECURITIES INC uUSb/DTC
1,050,000.000 1.000000 NJFV Local 102.250000 10,007.81 0.00 0.00 1,073,625.00
Base 102.250000 10,007.81 0.00 0.00 1,073,625.00

13 May 2015 CANCEL DEUTSCHE BANK SECURITIES INC USD/DTC
-1,050,000.000 1.000000 NJFV Local 102.250000 -10,007.81 0.00 0.00 -1,073,625.00
Base 102.250000 -10,007.81 0.00 0.00 -1,073,625.00
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03674XADS8 Total
1,050,000.000 Local 10,007.81 0.00 0.00 1,073,625.00
Base 10,007.81 0.00 0.00 1,073,625.00
037193AA7 ANTON OILFIELD SERV GRP/ 7.5% 06 Nov 2018 12 May 2015 15 May 2015 GOLDMAN SACHS + CO USD/DTC
500,000.000 1.000000 NJFJ Local 71.500000 937.50 0.00 0.00 357,500.00
Base 71.500000 937.50 0.00 0.00 357,500.00
12 May 2015 GOLDMAN SACHS + CO USD/DTC
500,000.000 1.000000 NJFJ Local 71.500000 937.50 0.00 0.00 357,500.00
Base 71.500000 937.50 0.00 0.00 357,500.00
12 May 2015 CANCEL GOLDMAN SACHS + CO USD/DTC
-500,000.000 1.000000 NJFJ Local 71.500000 -937.50 0.00 0.00 -357,500.00
Base 71.500000 -937.50 0.00 0.00 -357,500.00
27 May 2015 OPEN GOLDMAN SACHS + CO USD/DTC
500,000.000 1.000000 NJFJ Local 73.500000 2,604.17 0.00 0.00 367,500.00
Base 73.500000 2,604.17 0.00 0.00 367,500.00
037193AA7 Total
1,000,000.000 Local 3,541.67 0.00 0.00 725,000.00
Base 3,541.67 0.00 0.00 725,000.00
037833AJ9 APPLE INC 1% 03 May 2018 13 May 2015 18 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
10,000,000.000 1.000000 NJFH Local 99.296000 4,166.67 0.00 0.00 9,929,599.99
Base 99.296000 4,166.67 0.00 0.00 9,929,599.99
13 May 2015 18 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
10,000,000.000 1.000000 NJFH Local 99.278000 4,166.67 0.00 0.00 9,927,799.99
Base 99.278000 4,166.67 0.00 0.00 9,927,799.99
037833AJ9 Total
20,000,000.000 Local 8,333.34 0.00 0.00 19,857,399.98
Base 8,333.34 0.00 0.00 19,857,399.98
037833BD1 APPLE INC 2% 06 May 2020 15 May 2015 20 May 2015 GOLDMAN SACHS + CO USD/DTC
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5,000,000.000 1.000000 NJFH Local 100.523000 1,944.44 0.00 0.00 5,026,150.00
Base 100.523000 1,944.44 0.00 0.00 5,026,150.00
03834AAA1 APPROACH RESOURCES INC 7% 15 Jun 2021 20 May 2015 26 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
125,000.000 1.000000 NJFX Local 92.750000 3,913.19 0.00 0.00 115,937.50
Base 92.750000 3,913.19 0.00 0.00 115,937.50
03938LAY0 ARCELORMITTAL 5.125% 01 Jun 2020 27 May 2015 OPEN CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
255,000.000 1.000000 NJFS Local 100.500000 0.00 0.00 0.00 256,275.00
Base 100.500000 0.00 0.00 0.00 256,275.00
03938LAY0 ARCELORMITTAL 5.125% 01 Jun 2020 27 May 2015 OPEN CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
85,000.000 1.000000 NJFY Local 100.500000 0.00 0.00 0.00 85,425.00
Base 100.500000 0.00 0.00 0.00 85,425.00
03938LAY0 ARCELORMITTAL 5.125% 01 Jun 2020 28 May 2015 OPEN J.P. MORGAN CLEARING CORP. uUSb/DTC
250,000.000 1.000000 NJFJ Local 101.250000 35.59 0.00 0.00 253,125.00
Base 101.250000 35.59 0.00 0.00 253,125.00
03938LAYO0 Total
590,000.000 Local 35.59 0.00 0.00 594,825.00
Base 35.59 0.00 0.00 594,825.00
04021LAA8 ARGOS MERGER SUB INC 7.125% 15 Mar 2023 15 May 2015 20 May 2015 BARCLAYS CAPITAL INC. USD/DTC
150,000.000 1.000000 NJFX Local 105.500000 2,256.25 0.00 0.00 158,250.00
Base 105.500000 2,256.25 0.00 0.00 158,250.00
15 May 2015 20 May 2015 JP MORGANCHASE BANK/HSBCSI uUSsb/DTC
125,000.000 1.000000 NJFX Local 105.375000 1,880.21 0.00 0.00 131,718.75
Base 105.375000 1,880.21 0.00 0.00 131,718.75
04021LAAS Total
275,000.000 Local 4,136.46 0.00 0.00 289,968.75
Base 4,136.46 0.00 0.00 289,968.75
043126AA9 ARTESYN EMBEDDED TECHNOL 9.75% 15 Oct 2020 18 May 2015 21 May 2015 BANK OF AMERICA SECURITIES LLC uUSb/DTC
100,000.000 1.000000 NJFX Local 103.500000 975.00 0.00 0.00 103,500.00
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Base 103.500000 975.00 0.00 0.00 103,500.00

04318AAA4 ARUBA INVESTMENTS INC 8.75% 15 Feb 2023 26 May 2015 29 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
250,000.000 1.000000 NJFX Local 101.750000 7,109.38 0.00 0.00 254,375.00
Base 101.750000 7,109.38 0.00 0.00 254,375.00

04765BAD4 ATKORE INTL INC 1% 09 Apr 2021 30 Apr 2015 DEUTSCHE BANK SECURITIES USD/OTH
486,325.000 1.000000 NJFS Local 98.000000 0.00 0.00 0.00 476,598.50
Base 98.000000 0.00 0.00 0.00 476,598.50

04765BAD4 ATKORE INTL INC 1% 09 Apr 2021 30 Apr 2015 DEUTSCHE BANK SECURITIES USD/OTH
193,537.500 1.000000 NJFY Local 98.000000 0.00 0.00 0.00 189,666.75
Base 98.000000 0.00 0.00 0.00 189,666.75

04765BAD4 Total

679,862.500 Local 0.00 0.00 0.00 666,265.25
Base 0.00 0.00 0.00 666,265.25

053810AB3 AVIV HLTH PROP/AVIV HLTH 7.75% 15 Feb 2019 01 May 2015 01 May 2015 CALLED BONDS USD/DTC
175,000.000 1.000000 NJFX Local 103.875000 2,863.19 0.00 0.00 181,781.25
Base 103.875000 2,863.19 0.00 0.00 181,781.25

053810AE7 AVIV HLTH PROP/AVIV HLTH 6% 15 Oct 2021 01 May 2015 01 May 2015 CALLED BONDS uUSsb/DTC
275,000.000 1.000000 NJFX Local 114.466389 733.33 0.00 0.00 314,782.57
Base 114.466389 733.33 0.00 0.00 314,782.57

064058AD2 BANK OF NY MELLON CORP 1% 31 Dec 2049 08 May 2015 13 May 2015 RBC CAPITAL MARKETS uUSb/DTC
1,000,000.000 1.000000 NJFJ Local 100.000000 2,062.50 0.00 0.00 1,000,000.00
Base 100.000000 2,062.50 0.00 0.00 1,000,000.00

15 May 2015 20 May 2015 WELLS FARGO SECURITIES LLC USD/DTC
2,000,000.000 1.000000 NJFJ Local 100.000000 6,050.00 0.00 0.00 2,000,000.00
Base 100.000000 6,050.00 0.00 0.00 2,000,000.00

064058AD2 Total

3,000,000.000 Local 8,112.50 0.00 0.00 3,000,000.00
Base 8,112.50 0.00 0.00 3,000,000.00
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090613AH3 BIOMET INC 6.5% 01 Oct 2020 28 May 2015 29 May 2015 WELLS FARGO SECURITIES LLC USD/DTC
1,000,000.000 1.000000 NJFS Local 105.050500 10,472.22 0.00 0.00 1,050,505.00
Base 105.050500 10,472.22 0.00 0.00 1,050,505.00

090613AH3 BIOMET INC 6.5% 01 Oct 2020 28 May 2015 29 May 2015 WELLS FARGO SECURITIES LLC uUSsb/DTC
325,000.000 1.000000 NJFY Local 105.050500 3,403.47 0.00 0.00 341,414.13
Base 105.050500 3,403.47 0.00 0.00 341,414.13

090613AH3 Total

1,325,000.000 Local 13,875.69 0.00 0.00 1,391,919.13
Base 13,875.69 0.00 0.00 1,391,919.13

103304BK6 BOYD GAMING CORP 6.875% 15 May 2023 11 May 2015 21 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
140,000.000 1.000000 NJFY Local 101.000000 0.00 0.00 0.00 141,400.00
Base 101.000000 0.00 0.00 0.00 141,400.00

10553YAF2 BRASKEM FINANCE LTD 6.45% 03 Feb 2024 13 May 2015 18 May 2015 PERSHING LLC USD/DTC
350,000.000 1.000000 NJFS Local 101.250000 6,584.38 0.00 0.00 354,375.00
Base 101.250000 6,584.38 0.00 0.00 354,375.00

19 May 2015 22 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
200,000.000 1.000000 NJFS Local 101.500000 3,905.83 0.00 0.00 203,000.00
Base 101.500000 3,905.83 0.00 0.00 203,000.00

10553YAF2 Total

550,000.000 Local 10,490.21 0.00 0.00 557,375.00
Base 10,490.21 0.00 0.00 557,375.00

111621AMO BROCADE COMMUNICATIONS 4.625% 15 Jan 2023 04 May 2015 07 May 2015 MORGAN STANLEY CO INCORPORATED uUSb/DTC
400,000.000 1.000000 NJFX Local 98.625000 5,755.56 0.00 0.00 394,500.00
Base 98.625000 5,755.56 0.00 0.00 394,500.00

04 May 2015 07 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
250,000.000 1.000000 NJFX Local 98.750000 3,697.22 0.00 0.00 246,875.00
Base 98.750000 3,697.22 0.00 0.00 246,875.00
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111621AMO Total
650,000.000 Local 9,352.78 0.00 0.00 641,375.00
Base 9,352.78 0.00 0.00 641,375.00
120111BMO  BUILDING MATERIALS CORP 5.375% 15Nov2024 04 May 2015 07 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON ~ USD/DTC
125,000.000 1.000000 NJFX Local 102.250000 3,303.39 0.00 0.00 127,812.50
Base 102.250000 3,303.39 0.00 0.00 127,812.50
04 May 2015 07 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON ~ USD/DTC
225,000.000 1.000000 NJFX Local 102.625000 5,946.09 0.00 0.00 230,906.25
Base 102.625000 5,946.09 0.00 0.00 230,906.25
120111BMO Total
350,000.000 Local 9,249.48 0.00 0.00 358,718.75
Base 9,249.48 0.00 0.00 358,718.75
1248EPBF9  CCO HLDGS LLC/CAP CORP 5125% 01May2023 27 May 2015 OPEN JPMORGAN SECURITIES INC USD/DTC
275,000.000 1.000000 NJFS Local 99.250000 1,565.97 0.00 0.00 272,937.50
Base 99.250000 1,565.97 0.00 0.00 272,937.50
1248EPBF9  CCO HLDGS LLC/CAP CORP 5125% 01May2023 27 May 2015 OPEN JPMORGAN SECURITIES INC USD/DTC
100,000.000 1.000000 NJFY Local 99.250000 569.44 0.00 0.00 99,250.00
Base 99.250000 569.44 0.00 0.00 99,250.00
1248EPBF9 Total
375,000.000 Local 2,135.41 0.00 0.00 372,187.50
Base 2,135.41 0.00 0.00 372,187.50
12505VAB2  CHARTER COM. OPERATING LLC 1% 12 Sep 2021 27 Apr2015 22 May 2015 25 PAYDOWN USD/OTH
1,675.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 1,675.00
Base 100.000000 0.00 0.00 0.00 1,675.00
12505VAB2  CHARTER COM. OPERATING LLC 1% 12 Sep 2021 27 Apr2015 22 May 2015 25 PAYDOWN USD/OTH
575.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 575.00
Base 100.000000 0.00 0.00 0.00 575.00
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12505VAB2 Total

2,250.000 Local 0.00 0.00 0.00 2,250.00
Base 0.00 0.00 0.00 2,250.00

12541DAB8 CHG BUYER CORP 1% 19 Nov 2020 21 May 2015 22 May 2015 PAYDOWN USD/OTH
1,500,000.000 1.000000 NJFV Local 100.000000 0.00 0.00 0.00 1,500,000.00
Base 100.000000 0.00 0.00 0.00 1,500,000.00

12543KAK0 CHS / COMMUNITY HEALTH SYSINC 1% 27 Jan 2021 01 Apr 2014 RESTRUCTURING USD/OTH
220,953.100 1.000000 NJFY Local 100.769031 0.00 0.00 0.00 222,652.30
Base 100.769031 0.00 0.00 0.00 222,652.30

31 Mar 2014 RESTRUCTURING USD/OTH
553.770 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 553.77
Base 100.000000 0.00 0.00 0.00 553.77

12543KAK0 CHS / COMMUNITY HEALTH SYSINC 1% 27 Jan 2021 01 Apr 2014 RESTRUCTURING USD/OTH
959,726.600 1.000000 NJFS Local 100.769000 0.00 0.00 0.00 967,106.90
Base 100.769000 0.00 0.00 0.00 967,106.90

31 Mar 2014 29 May 2015 RESTRUCTURING USD/OTH
2,405.280 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 2,405.28
Base 100.000000 0.00 0.00 0.00 2,405.28

12543KAK0 CHS / COMMUNITY HEALTH SYSINC 1% 27 Jan 2021 29 May 2015 29 May 2015 PRINCIPALREDUCTION USD/OTH
0.010 1.000000 NJFY Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

12543KAKO0 Total

1,183,638.760 Local 0.00 0.00 0.00 1,192,718.25
Base 0.00 0.00 0.00 1,192,718.25

12592BAA2 CNH INDUSTRIAL CAPITAL L 3.375% 15 Jul 2019 05 May 2015 08 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
315,000.000 1.000000 NJFS Local 97.750000 3,337.03 0.00 0.00 307,912.50
Base 97.750000 3,337.03 0.00 0.00 307,912.50

12592BAA2 CNH INDUSTRIAL CAPITAL L 3.375% 15 Jul 2019 05 May 2015 08 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
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40,000.000 1.000000 NJFY Local 97.750000 423.75 0.00 0.00 39,100.00
Base 97.750000 423.75 0.00 0.00 39,100.00
12592BAA2 CNH INDUSTRIAL CAPITAL L 3.375% 15 Jul 2019 13 May 2015 18 May 2015 BARCLAYS CAPITAL INC. uUsSb/DTC
305,000.000 1.000000 NJFS Local 97.250000 3,517.03 0.00 0.00 296,612.50
Base 97.250000 3,517.03 0.00 0.00 296,612.50
12592BAA2 CNH INDUSTRIAL CAPITAL L 3.375% 15 Jul 2019 13 May 2015 18 May 2015 BARCLAYS CAPITAL INC. USD/DTC
40,000.000 1.000000 NJFY Local 97.250000 461.25 0.00 0.00 38,900.00
Base 97.250000 461.25 0.00 0.00 38,900.00
12592BAA2 Total
700,000.000 Local 7,739.06 0.00 0.00 682,525.00
Base 7,739.06 0.00 0.00 682,525.00
12621EAJ2 CNO FINANCIAL GROUP INC 4.5% 30 May 2020 15 May 2015 20 May 2015 GOLDMAN SACHS + CO USD/DTC
1,000,000.000 1.000000 NJFJ Local 101.500000 125.00 0.00 0.00 1,015,000.00
Base 101.500000 125.00 0.00 0.00 1,015,000.00
12621EAJ2 CNO FINANCIAL GROUP INC 4.5% 30 May 2020 15 May 2015 20 May 2015 GOLDMAN SACHS + CO USD/DTC
50,000.000 1.000000 NJFX Local 101.500000 6.25 0.00 0.00 50,750.00
Base 101.500000 6.25 0.00 0.00 50,750.00
15 May 2015 20 May 2015 BARCLAYS CAPITAL INC. USD/DTC
75,000.000 1.000000 NJFX Local 101.500000 9.38 0.00 0.00 76,125.00
Base 101.500000 9.38 0.00 0.00 76,125.00
19 May 2015 22 May 2015 BARCLAYS CAPITAL INC. uUSsb/DTC
100,000.000 1.000000 NJFX Local 101.750000 37.50 0.00 0.00 101,750.00
Base 101.750000 37.50 0.00 0.00 101,750.00
12621EAJ2 Total
1,225,000.000 Local 178.13 0.00 0.00 1,243,625.00
Base 178.13 0.00 0.00 1,243,625.00
12621EAK9 CNO FINANCIAL GROUP INC 5.25% 30 May 2025 15 May 2015 20 May 2015 GOLDMAN SACHS + CO USD/DTC
50,000.000 1.000000 NJFX Local 101.500000 7.29 0.00 0.00 50,750.00
Base 101.500000 7.29 0.00 0.00 50,750.00
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12621EAK9 CNO FINANCIAL GROUP INC 5.25% 30 May 2025 18 May 2015 21 May 2015 CANTOR FITZGERALD + CO uUSD/DTC
425,000.000 1.000000 NJFV Local 101.000000 123.96 0.00 0.00 429,250.00
Base 101.000000 123.96 0.00 0.00 429,250.00

12621EAK9 CNO FINANCIAL GROUP INC 5.25% 30 May 2025 28 May 2015 OPEN GOLDMAN SACHS + CO uUSD/DTC
325,000.000 1.000000 NJFX Local 103.250000 616.15 0.00 0.00 335,562.50
Base 103.250000 616.15 0.00 0.00 335,562.50

12621EAK9 Total

800,000.000 Local 747.40 0.00 0.00 815,562.50
Base 747.40 0.00 0.00 815,562.50

128690AA2 CALCIPAR SA 6.875% 01 May 2018 01 May 2015 01 May 2015 CALLED BONDS uUSD/DTC
225,000.000 1.000000 NJFX Local 103.438000 0.00 0.00 0.00 232,735.50
Base 103.438000 0.00 0.00 0.00 232,735.50

12958RAC1 CALFRAC HOLDINGS LP 7.5% 01 Dec 2020 05 May 2015 08 May 2015 MORGAN STANLEY CO INCORPORATED uUSD/DTC
500,000.000 1.000000 NJFJ Local 93.500000 16,354.17 0.00 0.00 467,500.00
Base 93.500000 16,354.17 0.00 0.00 467,500.00

05 May 2015 08 May 2015 CIBC WORLD MARKETS CORP uUSD/DTC
500,000.000 1.000000 NJFJ Local 92.375000 16,354.17 0.00 0.00 461,875.00
Base 92.375000 16,354.17 0.00 0.00 461,875.00

12958RAC1 Total

1,000,000.000 Local 32,708.34 0.00 0.00 929,375.00
Base 32,708.34 0.00 0.00 929,375.00
13057QAC1 CALIFORNIA RESOURCES CRP 5.5% 15 Sep 2021 28 Apr 2015 EXCHANGE OFFER (NON CASH) uUSD/DTC
1,000,000.000 1.000000 NJFW Local 95.281250 6,569.44 0.00 0.00 952,812.50
Base 95.281250 6,569.44 0.00 0.00 952,812.50
28 Apr2015 CANCEL EXCHANGE OFFER (NON CASH) USD/DTC
-1,000,000.000 1.000000 NJFW Local 95.281250 -6,569.44 0.00 0.00 -952,812.50
Base 95.281250 -6,569.44 0.00 0.00 -952,812.50
28 Apr 2015 EXCHANGE OFFER (NON CASH) USD/DTC
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1,000,000.000 1.000000 NJFW Local 95.281250 6,569.44 0.00 0.00 952,812.50
Base 95.281250 6,569.44 0.00 0.00 952,812.50
28 Apr2015 CANCEL EXCHANGE OFFER (NON CASH) uUsSb/DTC
-1,000,000.000 1.000000 NJFW Local 95.281250 -6,569.44 0.00 0.00 -952,812.50
Base 95.281250 -6,569.44 0.00 0.00 -952,812.50
28 Apr 2015 EXCHANGE OFFER (NON CASH) USD/DTC
1,000,000.000 1.000000 NJFW Local 95.281250 6,569.44 0.00 0.00 952,812.50
Base 95.281250 6,569.44 0.00 0.00 952,812.50
28 Apr2015 CANCEL EXCHANGE OFFER (NON CASH) USD/DTC
-1,000,000.000 1.000000 NJFW Local 95.281250 -6,569.44 0.00 0.00 -952,812.50
Base 95.281250 -6,569.44 0.00 0.00 -952,812.50
28 Apr 2015 EXCHANGE OFFER (NON CASH) uUSb/DTC
1,000,000.000 1.000000 NJFW Local 95.281250 6,569.44 0.00 0.00 952,812.50
Base 95.281250 6,569.44 0.00 0.00 952,812.50
28 Apr2015 CANCEL EXCHANGE OFFER (NON CASH) USD/DTC
-1,000,000.000 1.000000 NJFW Local 95.281250 -6,569.44 0.00 0.00 -952,812.50
Base 95.281250 -6,569.44 0.00 0.00 -952,812.50
28 Apr2015 30 Apr 2015 EXCHANGE OFFER (NON CASH) USD/DTC
750,000.000 1.000000 NJFW Local 95.666666 4,927.08 0.00 0.00 717,500.00
Base 95.666666 4,927.08 0.00 0.00 717,500.00
13057QAC1 Total
750,000.000 Local 4,927.08 0.00 0.00 717,500.00
Base 4,927.08 0.00 0.00 717,500.00
13057QAE7 CALIFORNIA RESOURCES CRP 6% 15 Nov 2024 28 Apr2015 30 Apr 2015 2 EXCHANGE OFFER (NON CASH) USD/DTC
750,000.000 1.000000 NJFW Local 100.000000 25,875.00 0.00 0.00 750,000.00
Base 100.000000 25,875.00 0.00 0.00 750,000.00
135087E42 CANADA GOVERNMENT 1.125% 19 Mar 2018 19 May 2015 22 May 2015 BONY/TORONTO DOMINION SECURITIES IN USD/DTC
20,000,000.000 1.000000 NJFH Local 100.264000 39,375.00 0.00 0.00 20,052,800.00
Base 100.264000 39,375.00 0.00 0.00 20,052,800.00
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146900AL9 CASCADES INC 7.875% 15 Jan 2020 18 May 2015 19 May 2015 1 TENDER OFFER USD/DTC
16,504,000.000 1.000000 NJFN Local 104.402000 447,670.98 0.00 0.00 17,230,506.08
Base 104.402000 447,670.98 0.00 0.00 17,230,506.08

18 May 2015 TENDER OFFER USD/DTC
16,504,000.000 1.000000 NJFN Local 104.402000 447,670.98 0.00 0.00 17,230,506.08
Base 104.402000 447,670.98 0.00 0.00 17,230,506.08

18 May 2015 CANCEL TENDER OFFER uUSb/DTC
-16,504,000.000 1.000000 NJFN Local 104.402000 -447,670.98 0.00 0.00 -17,230,506.08
Base 104.402000 -447,670.98 0.00 0.00 -17,230,506.08

146900AL9 Total

16,504,000.000 Local 447,670.98 0.00 0.00 17,230,506.08
Base 447,670.98 0.00 0.00 17,230,506.08

150191AG9 CEDAR FAIR LP/CANADA S W 5.375% 01 Jun 2024 21 May 2015 22 May 2015 1 EXCHANGE OFFER (NON CASH) USD/DTC
500,000.000 1.000000 NJFX Local 100.000000 12,690.97 0.00 0.00 500,000.00
Base 100.000000 12,690.97 0.00 0.00 500,000.00

163851AA6 CHEMOURS CO 6.625% 15 May 2023 06 May 2015 12 May 2015 GOLDMAN SACHS + CO USD/DTC
75,000.000 1.000000 NJFX Local 100.125000 0.00 0.00 0.00 75,093.75
Base 100.125000 0.00 0.00 0.00 75,093.75

06 May 2015 12 May 2015 OPPENHEIMER + CO. INC. uUSb/DTC
25,000.000 1.000000 NJFX Local 100.125000 0.00 0.00 0.00 25,031.25
Base 100.125000 0.00 0.00 0.00 25,031.25

06 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
75,000.000 1.000000 NJFX Local 100.125000 0.00 0.00 0.00 75,093.75
Base 100.125000 0.00 0.00 0.00 75,093.75

163851AA6 CHEMOURS CO 6.625% 15 May 2023 05 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
170,000.000 1.000000 NJFS Local 100.125000 0.00 0.00 0.00 170,212.50
Base 100.125000 0.00 0.00 0.00 170,212.50

163851AA6 CHEMOURS CO 6.625% 15 May 2023 05 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
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60,000.000 1.000000 NJFY Local 100.125000 0.00 0.00 0.00 60,075.00
Base 100.125000 0.00 0.00 0.00 60,075.00
163851AA6 CHEMOURS CO 6.625% 15 May 2023 05 May 2015 12 May 2015 RBC CAPITAL MARKETS uUsSb/DTC
75,000.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 75,000.00
Base 100.000000 0.00 0.00 0.00 75,000.00
163851AA6 CHEMOURS CO 6.625% 15 May 2023 06 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
40,000.000 1.000000 NJFY Local 100.250000 0.00 0.00 0.00 40,100.00
Base 100.250000 0.00 0.00 0.00 40,100.00
163851AA6 CHEMOURS CO 6.625% 15 May 2023 06 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
120,000.000 1.000000 NJFS Local 100.250000 0.00 0.00 0.00 120,300.00
Base 100.250000 0.00 0.00 0.00 120,300.00
06 May 2015 12 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
285,000.000 1.000000 NJFS Local 100.125000 0.00 0.00 0.00 285,356.25
Base 100.125000 0.00 0.00 0.00 285,356.25
163851AA6 CHEMOURS CO 6.625% 15 May 2023 06 May 2015 12 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
95,000.000 1.000000 NJFY Local 100.125000 0.00 0.00 0.00 95,118.75
Base 100.125000 0.00 0.00 0.00 95,118.75
163851AA6 CHEMOURS CO 6.625% 15 May 2023 07 May 2015 12 May 2015 JPMORGAN SECURITIES INC USD/DTC
75,000.000 1.000000 NJFX Local 99.750000 0.00 0.00 0.00 74,812.50
Base 99.750000 0.00 0.00 0.00 74,812.50
07 May 2015 12 May 2015 GOLDMAN SACHS + CO USD/DTC
100,000.000 1.000000 NJFX Local 99.500000 0.00 0.00 0.00 99,500.00
Base 99.500000 0.00 0.00 0.00 99,500.00
18 May 2015 21 May 2015 BARCLAYS CAPITAL INC. USD/DTC
100,000.000 1.000000 NJFX Local 99.750000 165.63 0.00 0.00 99,750.00
Base 99.750000 165.63 0.00 0.00 99,750.00
163851AA6 Total
1,295,000.000 Local 165.63 0.00 0.00 1,295,443.75
Base 165.63 0.00 0.00 1,295,443.75
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172441AZ0 CINEMARK USA INC 4.875% 01 Jun 2023 19 May 2015 22 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
900,000.000 1.000000 NJFX Local 101.250000 20,840.63 0.00 0.00 911,250.00
Base 101.250000 20,840.63 0.00 0.00 911,250.00

17304YAB8 CITGO HOLDING INC 1% 12 May 2018 27 May 2015 PAYDOWN USD/OTH
171,575.230 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 171,575.23
Base 100.000000 0.00 0.00 0.00 171,575.23

181593AJ3 CLARKE AMERN CORP 1% 04 Aug 2019 16 Apr 2015  CANCEL BANK OF AMERICA N.A. USD/OTH
-484,375.000 1.000000 NJFX Local 100.749999 0.00 0.00 0.00 -488,007.81
Base 100.749999 0.00 0.00 0.00 -488,007.81

16 Apr 2015 20 May 2015 BANK OF AMERICA N.A. USD/OTH
484,375.000 1.000000 NJFX Local 100.749999 0.00 0.00 0.00 488,007.81
Base 100.749999 0.00 0.00 0.00 488,007.81

181593AJ3 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

191216BG4 COCA COLA CO/THE 2.45% 01 Nov 2020 13 May 2015 18 May 2015 JEFFERIES+ CO uUSD/DTC
10,000,000.000 1.000000 NJFH Local 102.235000 11,569.44 0.00 0.00 10,223,499.99
Base 102.235000 11,569.44 0.00 0.00 10,223,499.99

198280AE9 COLUMBIA PIPELINE GROUP 4.5% 01 Jun 2025 20 May 2015 26 May 2015 J.P. MORGAN CLEARING CORP. uUSb/DTC
5,000,000.000 1.000000 NJFH Local 100.906000 2,500.00 0.00 0.00 5,045,300.00
Base 100.906000 2,500.00 0.00 0.00 5,045,300.00

20030NBNO COMCAST CORP 3.375% 15 Aug 2025 20 May 2015 27 May 2015 GOLDMAN SACHS + CO uUSDh/DTC
25,000,000.000 1.000000 NJFH Local 100.166000 0.00 0.00 0.00 25,041,500.00
Base 100.166000 0.00 0.00 0.00 25,041,500.00

203372AN7 COMMSCOPE INC 4.375% 15 Jun 2020 28 May 2015 OPEN PERSHING LLC uUSsb/DTC
160,000.000 1.000000 NJFY Local 100.750000 0.00 0.00 0.00 161,200.00
Base 100.750000 0.00 0.00 0.00 161,200.00

Page 82

Prepared by State Street




Sales Report by Report Date

Composite

May 1, 2015 to May 31, 2015

View Date:

June 11, 2015

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face

203372AN7 COMMSCOPE INC 4.375% 15 Jun 2020 28 May 2015 OPEN PERSHING LLC USD/DTC
465,000.000 1.000000 NJFS Local 100.750000 0.00 0.00 0.00 468,487.50
Base 100.750000 0.00 0.00 0.00 468,487.50

203372AN7 Total

625,000.000 Local 0.00 0.00 0.00 629,687.50
Base 0.00 0.00 0.00 629,687.50

20605PAE1 CONCHO RESOURCES INC 5.5% 01 Apr 2023 20 May 2015 26 May 2015 RBC CAPITAL MARKETS uUSDh/DTC
100,000.000 1.000000 NJFX Local 101.540000 840.28 0.00 0.00 101,540.00
Base 101.540000 840.28 0.00 0.00 101,540.00

20854PAM1 CONSOL ENERGY INC 8% 01 Apr 2023 19 May 2015 22 May 2015 GOLDMAN SACHS + CO uUSb/DTC
100,000.000 1.000000 NJFV Local 105.000000 1,155.56 0.00 0.00 105,000.00
Base 105.000000 1,155.56 0.00 0.00 105,000.00

219350BB0 CORNING INC 2.9% 15 May 2022 26 May 2015 29 May 2015 J.P. MORGAN CLEARING CORP. uUSDh/DTC
10,000,000.000 1.000000 NJFH Local 100.603000 16,916.67 0.00 0.00 10,060,300.00
Base 100.603000 16,916.67 0.00 0.00 10,060,300.00

225310AG6 CREDIT ACCEPTANC 6.125% 15 Feb 2021 08 May 2015 13 May 2015 WELLS FARGO SECURITIES LLC uUSsb/DTC
1,000,000.000 1.000000 NJFJ Local 99.000000 14,972.22 0.00 0.00 990,000.00
Base 99.000000 14,972.22 0.00 0.00 990,000.00

14 May 2015 19 May 2015 MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
1,000,000.000 1.000000 NJFJ Local 99.375000 15,993.06 0.00 0.00 993,750.00
Base 99.375000 15,993.06 0.00 0.00 993,750.00

225310AG6 Total

2,000,000.000 Local 30,965.28 0.00 0.00 1,983,750.00
Base 30,965.28 0.00 0.00 1,983,750.00

22818RAP1 CROWN AMERICAS LLC 1% 22 Oct 2021 05 May 2015 05 May 2015 PAYDOWN USD/OTH
633,412.500 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 633,412.50
Base 100.000000 0.00 0.00 0.00 633,412.50

22818RAP1 CROWN AMERICAS LLC 1% 22 Oct 2021 05 May 2015 05 May 2015 PAYDOWN USD/OTH
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184,537.500 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 184,537.50
Base 100.000000 0.00 0.00 0.00 184,537.50
22818RAP1 Total

817,950.000 Local 0.00 0.00 0.00 817,950.00
Base 0.00 0.00 0.00 817,950.00

23327BAD5 DJO FIN LLC/DJO FIN CORP 9.75% 15 Oct 2017 29 Apr 2015 EXCHANGE OFFER USD/DTC
1,000,000.000 1.000000 NJFW Local 105.301196 5,958.32 0.00 0.00 1,053,011.96
Base 105.301196 5,958.32 0.00 0.00 1,053,011.96

29 Apr2015 CANCEL EXCHANGE OFFER USD/DTC
-1,000,000.000 1.000000 NJFW Local 105.301196 -5,958.32 0.00 0.00 -1,053,011.96
Base 105.301196 -5,958.32 0.00 0.00 -1,053,011.96

29 Apr2015 07 May 2015 8 EXCHANGE OFFER USD/DTC
1,000,000.000 1.000000 NJFW Local 104.500000 5,958.32 0.00 0.00 1,045,000.00
Base 104.500000 5,958.32 0.00 0.00 1,045,000.00

23327BADS5 Total

1,000,000.000 Local 5,958.32 0.00 0.00 1,045,000.00
Base 5,958.32 0.00 0.00 1,045,000.00

23327BAF0 DJO FIN LLC/DJO FIN CORP 7.75% 15 Apr 2018 18 May 2015 18 May 2015 CALLED BONDS USD/DTC
1,000,000.000 1.000000 NJFW Local 103.875000 6,673.61 0.00 0.00 1,038,750.00
Base 103.875000 6,673.61 0.00 0.00 1,038,750.00

23327BAM5 DJO FIN LLC/DJO FIN CORP 9.875% 15 Apr 2018 18 May 2015 18 May 2015 CALLED BONDS USD/DTC
1,250,000.000 1.000000 NJFW Local 104.938000 10,629.34 0.00 0.00 1,311,725.00
Base 104.938000 10,629.34 0.00 0.00 1,311,725.00

23833CAB4 DAVE + BUSTERS HLDGS INC 1% 25 Jul 2020 15 May 2015 15 May 2015 PAYDOWN USD/OTH
567,924.530 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 567,924.53
Base 100.000000 0.00 0.00 0.00 567,924.53

23833CAB4 DAVE + BUSTERS HLDGS INC 1% 25 Jul 2020 15 May 2015 15 May 2015 PAYDOWN USD/OTH
182,547.170 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 182,547.17
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Base 100.000000 0.00 0.00 0.00 182,547.17
23833CAB4 Total

750,471.700 Local 0.00 0.00 0.00 750,471.70
Base 0.00 0.00 0.00 750,471.70

23918KAMO DAVITA HEALTHCARE PARTNE 6.625% 01 Nov 2020 20 May 2015 20 May 2015 CALLED BONDS uUSDh/DTC
750,000.000 1.000000 NJFW Local 104.969000 2,622.39 0.00 0.00 787,267.50
Base 104.969000 2,622.39 0.00 0.00 787,267.50

26817RAB4 DYNEGY INC 5.875% 01 Jun 2023 26 May 2015 29 May 2015 MORGAN STANLEY CO INCORPORATED uUSsb/DTC
150,000.000 1.000000 NJFX Local 99.500000 4,357.29 0.00 0.00 149,250.00
Base 99.500000 4,357.29 0.00 0.00 149,250.00

26817RAG3 DYNEGY INC 7.375% 01 Nov 2022 26 May 2015 29 May 2015 BANK OF AMERICA SECURITIES LLC uUSb/DTC
125,000.000 1.000000 NJFX Local 106.750000 717.01 0.00 0.00 133,437.50
Base 106.750000 717.01 0.00 0.00 133,437.50

26817RAH1 DYNEGY INC 7.625% 01 Nov 2024 26 May 2015 29 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
225,000.000 1.000000 NJFX Local 107.125000 1,334.38 0.00 0.00 241,031.25
Base 107.125000 1,334.38 0.00 0.00 241,031.25

26 May 2015 OPEN CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
225,000.000 1.000000 NJFX Local 107.125000 1,477.34 0.00 0.00 241,031.25
Base 107.125000 1,477.34 0.00 0.00 241,031.25

26817RAH1 Total

450,000.000 Local 2,811.72 0.00 0.00 482,062.50
Base 2,811.72 0.00 0.00 482,062.50

268648AP7 EMC CORP/MA 1.875% 01 Jun 2018 13 May 2015 18 May 2015 BARCLAYS CAPITAL INC. uUSb/DTC
10,000,000.000 1.000000 NJFH Local 100.853000 86,979.17 0.00 0.00 10,085,300.00
Base 100.853000 86,979.17 0.00 0.00 10,085,300.00

13 May 2015 18 May 2015 BARCLAYS CAPITAL INC. uUSDh/DTC
15,000,000.000 1.000000 NJFH Local 100.844000 130,468.75 0.00 0.00 15,126,600.00
Base 100.844000 130,468.75 0.00 0.00 15,126,600.00
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268648AP7 Total
25,000,000.000 Local 217,447.92 0.00 0.00 25,211,900.00
Base 217,447.92 0.00 0.00 25,211,900.00
27888LAB9 ECO SERVICES 1% 04 Dec 2021 13 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
314,212.500 1.000000 NJFS Local 100.249999 0.00 0.00 0.00 314,998.03
Base 100.249999 0.00 0.00 0.00 314,998.03
27888LAB9 ECO SERVICES 1% 04 Dec 2021 13 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
109,725.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 109,725.00
Base 100.000000 0.00 0.00 0.00 109,725.00
13 May 2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-109,725.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 -109,725.00
Base 100.000000 0.00 0.00 0.00 -109,725.00
13 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
109,725.000 1.000000 NJFY Local 100.249997 0.00 0.00 0.00 109,999.31
Base 100.249997 0.00 0.00 0.00 109,999.31
27888LAB9 Total
423,937.500 Local 0.00 0.00 0.00 424,997.34
Base 0.00 0.00 0.00 424,997.34
278932AA6 ECO SERVICES OP/ECO FIN 8.5% 01 Nov 2022 11 May 2015 14 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
75,000.000 1.000000 NJFY Local 101.250000 230.21 0.00 0.00 75,937.50
Base 101.250000 230.21 0.00 0.00 75,937.50
14 May 2015 19 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
120,000.000 1.000000 NJFY Local 100.000000 510.00 0.00 0.00 120,000.00
Base 100.000000 510.00 0.00 0.00 120,000.00
278932AA6 Total
195,000.000 Local 740.21 0.00 0.00 195,937.50
Base 740.21 0.00 0.00 195,937.50
29273AAA4 ENERGIZER SPINCO INC 5.5% 15 Jun 2025 18 May 2015 OPEN CANTOR FITZGERALD + CO USD/DTC
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75,000.000 1.000000 NJFX Local 100.750000 0.00 0.00 0.00 75,562.50
Base 100.750000 0.00 0.00 0.00 75,562.50
18 May 2015 OPEN JPMORGAN SECURITIES INC uUsSb/DTC
25,000.000 1.000000 NJFX Local 100.625000 0.00 0.00 0.00 25,156.25
Base 100.625000 0.00 0.00 0.00 25,156.25
18 May 2015 OPEN MORGAN STANLEY CO INCORPORATED USD/DTC
75,000.000 1.000000 NJFX Local 100.250000 0.00 0.00 0.00 75,187.50
Base 100.250000 0.00 0.00 0.00 75,187.50
18 May 2015 OPEN BANK OF AMERICA SECURITIES LLC USD/DTC
75,000.000 1.000000 NJFX Local 101.125000 0.00 0.00 0.00 75,843.75
Base 101.125000 0.00 0.00 0.00 75,843.75
18 May 2015 OPEN CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
75,000.000 1.000000 NJFX Local 101.000000 0.00 0.00 0.00 75,750.00
Base 101.000000 0.00 0.00 0.00 75,750.00
19 May 2015 OPEN OPPENHEIMER + CO. INC. USD/DTC
75,000.000 1.000000 NJFX Local 100.125000 0.00 0.00 0.00 75,093.75
Base 100.125000 0.00 0.00 0.00 75,093.75
29273AAA4 Total
400,000.000 Local 0.00 0.00 0.00 402,593.75
Base 0.00 0.00 0.00 402,593.75
29273XAS5 ENERGY TRANSFER EQUITY L.P. 1% 02 Dec 2019 27 May 2015 27 May 2015 PAYDOWN USD/OTH
9,882.350 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 9,882.35
Base 100.000000 0.00 0.00 0.00 9,882.35
29273XAS5 ENERGY TRANSFER EQUITY L.P. 1% 02 Dec 2019 27 May 2015 27 May 2015 PAYDOWN USD/OTH
3,529.410 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 3,529.41
Base 100.000000 0.00 0.00 0.00 3,529.41
29273XAS5 Total
13,411.760 Local 0.00 0.00 0.00 13,411.76
Base 0.00 0.00 0.00 13,411.76
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29977HAD2 EP ENER/EVEREST ACQ FIN 6.875% 01 May 2019 27 May 2015 28 May 2015 1 TENDER OFFER USD/DTC
250,000.000 1.000000 NJFW Local 103.788000 1,289.06 0.00 0.00 259,470.00
Base 103.788000 1,289.06 0.00 0.00 259,470.00

30231GAD4 EXXON MOBIL CORPORATION 1.819% 15 Mar 2019 14 May 2015 19 May 2015 GOLDMAN SACHS + CO uUSDh/DTC
15,000,000.000 1.000000 NJFH Local 100.868000 48,506.67 0.00 0.00 15,130,200.00
Base 100.868000 48,506.67 0.00 0.00 15,130,200.00

30251GAC1 FMG RESOURCES AUG 2006 6.875% 01 Feb 2018 28 May 2015 CALLED BONDS uUSb/DTC
55,555.550 1.000000 NJFX Local 47.882434 1,241.32 0.00 0.00 26,601.35
Base 47.882434 1,241.32 0.00 0.00 26,601.35

28 May 2015 CANCEL CALLED BONDS USD/DTC
-55,555.550 1.000000 NJFX Local 47.882434 -1,241.32 0.00 0.00 -26,601.35
Base 47.882434 -1,241.32 0.00 0.00 -26,601.35

30251GAC1 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

30251GAK3 FMG RESOURCES AUG 2006 6% 01 Apr 2017 28 May 2015 28 May 2015 CALLED BONDS uUSD/DTC
550,000.000 1.000000 NJFX Local 103.000000 5,225.00 0.00 0.00 566,500.00
Base 103.000000 5,225.00 0.00 0.00 566,500.00

30251GAK3 FMG RESOURCES AUG 2006 6% 01 Apr 2017 28 May 2015 28 May 2015 CALLED BONDS uUSb/DTC
865,000.000 1.000000 NJFS Local 103.000000 8,217.50 0.00 0.00 890,950.00
Base 103.000000 8,217.50 0.00 0.00 890,950.00

30251GAKS3 Total

1,415,000.000 Local 13,442.50 0.00 0.00 1,457,450.00
Base 13,442.50 0.00 0.00 1,457,450.00

30251GAS6 FMG RESOURCES AUG 2006 9.75% 01 Mar 2022 18 May 2015 21 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
225,000.000 1.000000 NJFX Local 105.800000 1,462.50 0.00 0.00 238,050.00
Base 105.800000 1,462.50 0.00 0.00 238,050.00

313401XW6 FED HM LN PC POOL 170225 8% 01 May 2017 15 May 2015 15 May 2015 PRINCIPALPAYMENTS CORP BDS USD/FED
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57.170 1.000000 NJFH Local 100.000000 0.00 0.00 0.00 57.17
Base 100.000000 0.00 0.00 0.00 57.17
31562QAA5 FIAT CHRYSLER AUTOMOBILE 4.5% 15 Apr 2020 01 May 2015 06 May 2015 HSBC SECURITIES INC. USD/DTC
1,000,000.000 1.000000 NJFJ Local 100.875000 2,750.00 0.00 0.00 1,008,750.00
Base 100.875000 2,750.00 0.00 0.00 1,008,750.00
31562QAD9 FIAT CHRYSLER AUTOMOBILE 5.25% 15 Apr 2023 05 May 2015 08 May 2015 JPMORGAN SECURITIES INC USD/DTC
600,000.000 1.000000 NJFX Local 100.750000 2,100.00 0.00 0.00 604,500.00
Base 100.750000 2,100.00 0.00 0.00 604,500.00
317873BF3 REPUBLIC OF FINLAND 1% 21 May 2018 14 May 2015 21 May 2015 MERRILL LYNCH PIERCE FENNER + SMITH uUSsb/DTC
15,000,000.000 1.000000 NJFH Local 99.834000 0.00 0.00 0.00 14,975,100.00
Base 99.834000 0.00 0.00 0.00 14,975,100.00
14 May 2015 21 May 2015 GOLDMAN SACHS + CO USD/DTC
15,000,000.000 1.000000 NJFH Local 99.879000 0.00 0.00 0.00 14,981,850.00
Base 99.879000 0.00 0.00 0.00 14,981,850.00
15 May 2015 21 May 2015 GOLDMAN SACHS + CO USD/DTC
20,000,000.000 1.000000 NJFH Local 99.950000 0.00 0.00 0.00 19,990,000.00
Base 99.950000 0.00 0.00 0.00 19,990,000.00
317873BF3 Total
50,000,000.000 Local 0.00 0.00 0.00 49,946,950.00
Base 0.00 0.00 0.00 49,946,950.00
34407DAAT7 FLY LEASING LTD 6.75% 15 Dec 2020 08 May 2015 13 May 2015 JEFFERIES+ CO USD/DTC
1,000,000.000 1.000000 NJFJ Local 103.125000 27,750.00 0.00 0.00 1,031,250.00
Base 103.125000 27,750.00 0.00 0.00 1,031,250.00
374259AA7 GESTAMP FUND LUX SA 5.625% 31 May 2020 18 May 2015 BARCLAYS CAPITAL INC. USD/DTC
275,000.000 1.000000 NJFX Local 103.500000 7,347.66 0.00 0.00 284,625.00
Base 103.500000 7,347.66 0.00 0.00 284,625.00
18 May 2015 CANCEL BARCLAYS CAPITAL INC. USD/DTC
-275,000.000 1.000000 NJFX Local 103.500000 -7,347.66 0.00 0.00 -284,625.00
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Base 103.500000 -7,347.66 0.00 0.00 -284,625.00

18 May 2015 21 May 2015 BANK OF NEW YORK/BARCLAYS LONDON USD/DTC
275,000.000 1.000000 NJFX Local 103.500000 7,347.66 0.00 0.00 284,625.00
Base 103.500000 7,347.66 0.00 0.00 284,625.00

374259AA7 Total

275,000.000 Local 7,347.66 0.00 0.00 284,625.00
Base 7,347.66 0.00 0.00 284,625.00

377372AHO GLAXOSMITHKLINE CAP INC 2.8% 18 Mar 2023 07 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
5,000,000.000 1.000000 NJFH Local 99.030000 21,000.00 0.00 0.00 4,951,500.00
Base 99.030000 21,000.00 0.00 0.00 4,951,500.00

08 May 2015 13 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
10,000,000.000 1.000000 NJFH Local 99.628000 42,777.78 0.00 0.00 9,962,799.99
Base 99.628000 42,777.78 0.00 0.00 9,962,799.99

377372AHO Total

15,000,000.000 Local 63,777.78 0.00 0.00 14,914,299.99
Base 63,777.78 0.00 0.00 14,914,299.99

377373AB1 GLAXOSMITHKLINE CAPITAL 0.75% 08 May 2015 08 May 2015 08 May 2015 MATURITY USD/DTC
23,000,000.000 1.000000 NJFN Local 100.000000 0.00 0.00 0.00 23,000,000.00
Base 100.000000 0.00 0.00 0.00 23,000,000.00

38148BAB4 GOLDMAN SACHS GROUP INC 1% 29 Dec 2049 08 May 2015 13 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
1,000,000.000 1.000000 NJFJ Local 100.000000 2,986.11 0.00 0.00 1,000,000.00
Base 100.000000 2,986.11 0.00 0.00 1,000,000.00

39152EAB9 GREAT WOLF RESORTS INC 1% 06 Aug 2020 13 May 2015 13 May 2015 PAYDOWN USD/OTH
174,113.920 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 174,113.92
Base 100.000000 0.00 0.00 0.00 174,113.92

398435AA5 GRIFOLS WORLDWIDE OP LTD 5.25% 01 Apr 2022 21 May 2015 28 May 2015 1 EXCHANGE OFFER (NON CASH) USD/DTC
2,165,000.000 1.000000 NJFJ Local 101.008584 15,786.46 0.00 0.00 2,186,835.86
Base 101.008584 15,786.46 0.00 0.00 2,186,835.86
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404119BR9 HCA INC 5.375% 01 Feb 2025 06 May 2015 20 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
50,000.000 1.000000 NJFS Local 103.125000 925.69 0.00 0.00 51,562.50
Base 103.125000 925.69 0.00 0.00 51,562.50
404119BR9 HCA INC 5.375% 01 Feb 2025 07 May 2015 20 May 2015 MORGAN STANLEY CO INCORPORATED uUSsb/DTC
75,000.000 1.000000 NJFX Local 103.250000 1,388.54 0.00 0.00 77,437.50
Base 103.250000 1,388.54 0.00 0.00 77,437.50
07 May 2015 20 May 2015 BANK OF AMERICA SECURITIES LLC uUSb/DTC
75,000.000 1.000000 NJFX Local 103.000000 1,388.54 0.00 0.00 77,250.00
Base 103.000000 1,388.54 0.00 0.00 77,250.00
07 May 2015 20 May 2015 JP MORGANCHASE BANK/HSBCSI USD/DTC
75,000.000 1.000000 NJFX Local 103.000000 1,388.54 0.00 0.00 77,250.00
Base 103.000000 1,388.54 0.00 0.00 77,250.00
13 May 2015 20 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
350,000.000 1.000000 NJFX Local 103.000000 6,479.86 0.00 0.00 360,500.00
Base 103.000000 6,479.86 0.00 0.00 360,500.00
13 May 2015 20 May 2015 BANK OF AMERICA SECURITIES LLC uUSb/DTC
150,000.000 1.000000 NJFX Local 103.000000 2,777.08 0.00 0.00 154,500.00
Base 103.000000 2,777.08 0.00 0.00 154,500.00
404119BR9 Total
775,000.000 Local 14,348.25 0.00 0.00 798,500.00
Base 14,348.25 0.00 0.00 798,500.00
404121AF2 HCA INC 4.75% 01 May 2023 15 May 2015 20 May 2015 J.P. MORGAN CLEARING CORP. uUSDh/DTC
200,000.000 1.000000 NJFS Local 103.750000 501.39 0.00 0.00 207,500.00
Base 103.750000 501.39 0.00 0.00 207,500.00
40416TAC4 HC GROUP HOLDINGS Il INC. 1% 07 Apr 2022 09 Apr2015 CANCEL BANK OF AMERICA N.A. USD/OTH
-125,000.000 1.000000 NJFX Local 101.250000 0.00 0.00 0.00 -126,562.50
Base 101.250000 0.00 0.00 0.00 -126,562.50
09 Apr2015 11 May 2015 BANK OF AMERICA N.A. USD/OTH
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125,000.000 1.000000 NJFX Local 101.250000 0.00 0.00 0.00 126,562.50
Base 101.250000 0.00 0.00 0.00 126,562.50
40416TAC4 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

40537QAB6 HALCON RESOURCES CORP 9.75% 15 Jul 2020 07 May 2015 12 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
500,000.000 1.000000 NJFJ Local 84.125000 15,843.75 0.00 0.00 420,625.00
Base 84.125000 15,843.75 0.00 0.00 420,625.00

413086AH2 HARMAN INTL IND 4.15% 15 May 2025 06 May 2015 11 May 2015 BARCLAYS CAPITAL INC. USD/DTC
2,000,000.000 1.000000 NJFJ Local 99.878000 0.00 0.00 0.00 1,997,560.00
Base 99.878000 0.00 0.00 0.00 1,997,560.00

07 May 2015 12 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
2,000,000.000 1.000000 NJFJ Local 100.032000 230.56 0.00 0.00 2,000,640.00
Base 100.032000 230.56 0.00 0.00 2,000,640.00

413086AH2 HARMAN INTL IND 4.15% 15 May 2025 08 May 2015 13 May 2015 CANTOR FITZGERALD + CO uUSb/DTC
10,000,000.000 1.000000 NJFH Local 101.124000 2,305.56 0.00 0.00 10,112,400.00
Base 101.124000 2,305.56 0.00 0.00 10,112,400.00

413086AH2 HARMAN INTL IND 4.15% 15 May 2025 15 May 2015 20 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
1,000,000.000 1.000000 NJFJ Local 100.848000 1,037.50 0.00 0.00 1,008,480.00
Base 100.848000 1,037.50 0.00 0.00 1,008,480.00

413086AH2 Total

15,000,000.000 Local 3,5673.62 0.00 0.00 15,119,080.00
Base 3,573.62 0.00 0.00 15,119,080.00

428303AM3 HEXION INC 9% 15 Nov 2020 13 May 2015 18 May 2015 BANK OF AMERICA SECURITIES LLC uUSsb/DTC
175,000.000 1.000000 NJFX Local 82.000000 131.25 0.00 0.00 143,500.00
Base 82.000000 131.25 0.00 0.00 143,500.00

431318AQ7 HILCORP ENERGY I/HILCORP 5.75% 01 Oct 2025 22 May 2015 OPEN STERNE, AGEE, AND LEACH INC uUSb/DTC
675,000.000 1.000000 NJFV Local 99.625000 0.00 0.00 0.00 672,468.75
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Base 99.625000 0.00 0.00 0.00 672,468.75

27 May 2015 OPEN WELLS FARGO SECURITIES, LLC USD/DTC
50,000.000 1.000000 NJFV Local 99.375000 0.00 0.00 0.00 49,687.50
Base 99.375000 0.00 0.00 0.00 49,687.50

28 May 2015 OPEN WELLS FARGO SECURITIES, LLC uUSsb/DTC
125,000.000 1.000000 NJFV Local 99.625000 0.00 0.00 0.00 124,531.25
Base 99.625000 0.00 0.00 0.00 124,531.25

431318AQ7 Total

850,000.000 Local 0.00 0.00 0.00 846,687.50
Base 0.00 0.00 0.00 846,687.50

43289DAC7 HILTON WORLDWIDE FIN LLC 1% 26 Oct 2020 26 May 2015 26 May 2015 PAYDOWN USD/OTH
16,447.360 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 16,447.36
Base 100.000000 0.00 0.00 0.00 16,447.36

43289DAC7 HILTON WORLDWIDE FIN LLC 1% 26 Oct 2020 26 May 2015 26 May 2015 PAYDOWN USD/OTH
1,786.970 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 1,786.97
Base 100.000000 0.00 0.00 0.00 1,786.97

43289DAC7 HILTON WORLDWIDE FIN LLC 1% 26 Oct 2020 26 May 2015 26 May 2015 PAYDOWN USD/OTH
5,246.800 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 5,246.80
Base 100.000000 0.00 0.00 0.00 5,246.80

43289DACT7 Total

23,481.130 Local 0.00 0.00 0.00 23,481.13
Base 0.00 0.00 0.00 23,481.13

43644AAU3 HOLOGIC INC 1% 01 Aug 2019 29 May 2015 OPEN 3 PAYDOWN USD/OTH
150,006.350 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 150,006.35
Base 100.000000 0.00 0.00 0.00 150,006.35

43644AAU3 HOLOGIC INC 1% 01 Aug 2019 29 May 2015 OPEN 3 PAYDOWN USD/OTH
462,595.390 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 462,595.39
Base 100.000000 0.00 0.00 0.00 462,595.39
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43644AAU3 Total

612,601.740 Local 0.00 0.00 0.00 612,601.74
Base 0.00 0.00 0.00 612,601.74

44052RAA3 HORIZON PHARMA FINANCING 6.625% 01 May 2023 12 May 2015 15 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
800,000.000 1.000000 NJFV Local 102.500000 2,355.56 0.00 0.00 820,000.00
Base 102.500000 2,355.56 0.00 0.00 820,000.00

443628AE2 HUDBAY MINERALS INC 9.5% 01 Oct 2020 20 May 2015 27 May 2015 7 EXCHANGE OFFER (NON CASH) USD/DTC
1,500,000.000 1.000000 NJFJ Local 107.000000 19,395.83 0.00 0.00 1,605,000.00
Base 107.000000 19,395.83 0.00 0.00 1,605,000.00

45672NAD3 INFOR US INC 6.5% 15 May 2022 26 May 2015 29 May 2015 J.P. MORGAN SECURITIES LLC USD/DTC
675,000.000 1.000000 NJFV Local 103.500000 7,068.75 0.00 0.00 698,625.00
Base 103.500000 7,068.75 0.00 0.00 698,625.00

460599AB9 INTERNATIONAL GAME TECH 6.25% 15 Feb 2022 14 May 2015 19 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
200,000.000 1.000000 NJFX Local 96.750000 3,333.33 0.00 0.00 193,500.00
Base 96.750000 3,333.33 0.00 0.00 193,500.00

460599AC7 INTERNATIONAL GAME TECH 6.5% 15 Feb 2025 13 May 2015 18 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
200,000.000 1.000000 NJFX Local 94.500000 3,430.56 0.00 0.00 189,000.00
Base 94.500000 3,430.56 0.00 0.00 189,000.00

13 May 2015 18 May 2015 JPMORGAN SECURITIES INC USD/DTC
200,000.000 1.000000 NJFX Local 94.750000 3,430.56 0.00 0.00 189,500.00
Base 94.750000 3,430.56 0.00 0.00 189,500.00

460599AC7 Total

400,000.000 Local 6,861.12 0.00 0.00 378,500.00
Base 6,861.12 0.00 0.00 378,500.00

46264NAB9 IQOR US INC 1% 01 Apr 2021 27 Apr2015 CANCEL MORGAN STANLEY AND CO INC USD/OTH
-289,023.810 1.000000 NJFX Local 94.499999 0.00 0.00 0.00 -273,127.50
Base 94.499999 0.00 0.00 0.00 -273,127.50
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27 Apr2015 14 May 2015 MORGAN STANLEY AND CO INC USD/OTH
289,023.810 1.000000 NJFX Local 94.499999 0.00 0.00 0.00 273,127.50
Base 94.499999 0.00 0.00 0.00 273,127.50
46264NAB9 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
466112AR0  JBS USA LLC/JBS USA FINA 5.75% 15 Jun 2025 21 May 2015 OPEN BANK OF AMERICA SECURITIES LLC USD/DTC
225,000.000 1.000000 NJFX Local 101.250000 0.00 0.00 0.00 227,812.50
Base 101.250000 0.00 0.00 0.00 227,812.50
27 May 2015 OPEN BANK OF AMERICA SECURITIES LLC USD/DTC
125,000.000 1.000000 NJFX Local 101.500000 0.00 0.00 0.00 126,875.00
Base 101.500000 0.00 0.00 0.00 126,875.00
466112AR0 Total
350,000.000 Local 0.00 0.00 0.00 354,687.50
Base 0.00 0.00 0.00 354,687.50
46611DAA3  JBS INVESTMENTS GMBH 7.75% 28 Oct 2020 27 May 2015 OPEN WELLS FARGO SECURITIES LLC USD/DTC
150,000.000 1.000000 NJFY Local 110.750000 1,065.63 0.00 0.00 166,125.00
Base 110.750000 1,065.63 0.00 0.00 166,125.00
46611DAA3  JBS INVESTMENTS GMBH 7.75% 28 Oct 2020 27 May 2015 OPEN WELLS FARGO SECURITIES LLC USD/DTC
400,000.000 1.000000 NJFS Local 110.750000 2,841.67 0.00 0.00 443,000.00
Base 110.750000 2,841.67 0.00 0.00 443,000.00
46611DAA3 Total
550,000.000 Local 3,907.30 0.00 0.00 609,125.00
Base 3,907.30 0.00 0.00 609,125.00
466355AE4  JACK COOPER HOLDINGS COR 10.25% 01Jun2020 23 Apr2015 CANCEL JEFFERIES+ COMPANY INC USD/DTC
-100,000.000 1.000000 NJFX Local 81.000000 -3,777.08 0.00 0.00 -81,000.00
Base 81.000000 -3,777.08 0.00 0.00 -81,000.00
23 Apr2015 28 Apr 2015 JEFFERIES+ COMPANY INC USD/DTC
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100,000.000 1.000000 NJFX Local 81.000000 4,103.47 0.00 0.00 81,000.00
Base 81.000000 4,103.47 0.00 0.00 81,000.00
466355AE4 Total

0.000 Local 326.39 0.00 0.00 0.00
Base 326.39 0.00 0.00 0.00

494368BN2 KIMBERLY CLARK CORP 1.9% 22 May 2019 15 May 2015 20 May 2015 GOLDMAN SACHS + CO uUSb/DTC
10,000,000.000 1.000000 NJFH Local 100.721000 93,944 .44 0.00 0.00 10,072,099.99
Base 100.721000 93,944.44 0.00 0.00 10,072,099.99

501797AJ3 L BRANDS INC 5.625% 15 Oct 2023 18 May 2015 21 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSDh/DTC
490,000.000 1.000000 NJFY Local 110.125000 2,756.25 0.00 0.00 539,612.50
Base 110.125000 2,756.25 0.00 0.00 539,612.50

52602EAD4 LEND PROC SER/BLK KNGHT 5.75% 15 Apr 2023 29 May 2015 29 May 2015 CALLED BONDS USD/DTC
60,000.000 1.000000 NJFX Local 105.750000 421.66 0.00 0.00 63,450.00
Base 105.750000 421.66 0.00 0.00 63,450.00

527298AU7 LEVEL 3 FINANCING INC 8.125% 01 Jul 2019 28 May 2015 28 May 2015 CALLED BONDS USD/DTC
750,000.000 1.000000 NJFX Local 104.715414 24,885.00 0.00 0.00 785,365.61
Base 104.715414 24,885.00 0.00 0.00 785,365.61

52729NBV1 LEVEL 3 COMMUNICATIONS 8.875% 01 Jun 2019 28 May 2015 CALLED BONDS USD/DTC
575,000.000 1.000000 NJFX Local 104.715413 25,090.36 0.00 0.00 602,113.63
Base 104.715413 25,090.36 0.00 0.00 602,113.63

28 May 2015 CANCEL CALLED BONDS uUSsb/DTC
-575,000.000 1.000000 NJFX Local 104.715413 -25,090.36 0.00 0.00 -602,113.63
Base 104.715413 -25,090.36 0.00 0.00 -602,113.63

28 May 2015 28 May 2015 CALLED BONDS uUSb/DTC
575,000.000 1.000000 NJFX Local 104.480949 25,090.36 0.00 0.00 600,765.46
Base 104.480949 25,090.36 0.00 0.00 600,765.46
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52729NBV1 Total
575,000.000 Local 25,090.36 0.00 0.00 600,765.46
Base 25,090.36 0.00 0.00 600,765.46
52736RBF8 LEVI STRAUSS + CO 5% 01 May 2025 13 May 2015 18 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
1,005,000.000 1.000000 NJFS Local 100.000000 2,931.25 0.00 0.00 1,005,000.00
Base 100.000000 2,931.25 0.00 0.00 1,005,000.00
536022AC0 LINN ENERGY LLC/FIN CORP 8.625% 15 Apr 2020 05 May 2015 08 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
100,000.000 1.000000 NJFX Local 93.750000 551.04 0.00 0.00 93,750.00
Base 93.750000 551.04 0.00 0.00 93,750.00
05 May 2015 08 May 2015 JPMORGAN SECURITIES INC USD/DTC
75,000.000 1.000000 NJFX Local 94.000000 413.28 0.00 0.00 70,500.00
Base 94.000000 413.28 0.00 0.00 70,500.00
536022AC0 Total
175,000.000 Local 964.32 0.00 0.00 164,250.00
Base 964.32 0.00 0.00 164,250.00
536022AF3 LINN ENERGY LLC/FIN CORP 7.75% 01 Feb 2021 08 May 2015 13 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
120,000.000 1.000000 NJFY Local 91.500000 1,498.33 0.00 0.00 109,800.00
Base 91.500000 1,498.33 0.00 0.00 109,800.00
536022AF3 LINN ENERGY LLC/FIN CORP 7.75% 01 Feb 2021 08 May 2015 13 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
275,000.000 1.000000 NJFS Local 91.500000 3,433.68 0.00 0.00 251,625.00
Base 91.500000 3,433.68 0.00 0.00 251,625.00
536022AF3 Total
395,000.000 Local 4,932.01 0.00 0.00 361,425.00
Base 4,932.01 0.00 0.00 361,425.00
55181WAA2 VIRGIN MEDIA SECURED FIN 5.375% 15 Apr 2021 31 Mar 2015 06 May 2015 36 PRINCIPALPAYMENTS CORP BDS USD/DTC
150,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 150,000.00
Base 100.000000 0.00 0.00 0.00 150,000.00
552704AB4 MEG ENERGY CORP 6.375% 30 Jan 2023 05 May 2015 08 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
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1,000,000.000 1.000000 NJFJ Local 97.750000 17,354.17 0.00 0.00 977,500.00
Base 97.750000 17,354.17 0.00 0.00 977,500.00
552704AC2 MEG ENERGY CORP 7% 31 Mar 2024 06 May 2015 11 May 2015 BARCLAYS CAPITAL INC. USD/DTC
50,000.000 1.000000 NJFX Local 98.750000 398.61 0.00 0.00 49,375.00
Base 98.750000 398.61 0.00 0.00 49,375.00
06 May 2015 11 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
250,000.000 1.000000 NJFX Local 99.000000 1,993.06 0.00 0.00 247,500.00
Base 99.000000 1,993.06 0.00 0.00 247,500.00
552704AC2 Total
300,000.000 Local 2,391.67 0.00 0.00 296,875.00
Base 2,391.67 0.00 0.00 296,875.00
55323CAB3 MPG HOLDCO | INC 1% 20 Oct 2021 08 May 2015 08 May 2015 PAYDOWN USD/OTH
21,194.570 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 21,194.57
Base 100.000000 0.00 0.00 0.00 21,194.57
08 May 2015 08 May 2015 PAYDOWN USD/OTH
20,723.580 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 20,723.58
Base 100.000000 0.00 0.00 0.00 20,723.58
08 May 2015 08 May 2015 PAYDOWN USD/OTH
20,564.620 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 20,564.62
Base 100.000000 0.00 0.00 0.00 20,564.62
55323CAB3 MPG HOLDCO | INC 1% 20 Oct 2021 08 May 2015 08 May 2015 PAYDOWN USD/OTH
7,345.070 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 7,345.07
Base 100.000000 0.00 0.00 0.00 7,345.07
08 May 2015 08 May 2015 PAYDOWN USD/OTH
7,288.730 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 7,288.73
Base 100.000000 0.00 0.00 0.00 7,288.73
08 May 2015 08 May 2015 PAYDOWN USD/OTH
7,512.000 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 7,512.00
Base 100.000000 0.00 0.00 0.00 7,512.00
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55323CAB3 Total

84,628.570 Local 0.00 0.00 0.00 84,628.57
Base 0.00 0.00 0.00 84,628.57

55342UAE4 MPT OPER PARTNERSP/FINL 5.5% 01 May 2024 05 May 2015 WELLS FARGO SECURITIES LLC USD/DTC
1,900,000.000 1.000000 NJFV Local 106.250000 2,031.94 0.00 0.00 2,018,750.00
Base 106.250000 2,031.94 0.00 0.00 2,018,750.00

05 May 2015 CANCEL WELLS FARGO SECURITIES LLC USD/DTC
-1,900,000.000 1.000000 NJFV Local 106.250000 -2,031.94 0.00 0.00 -2,018,750.00
Base 106.250000 -2,031.94 0.00 0.00 -2,018,750.00

05 May 2015 08 May 2015 WELLS FARGO SECURITIES, LLC uUSb/DTC
1,900,000.000 1.000000 NJFV Local 106.250000 2,031.94 0.00 0.00 2,018,750.00
Base 106.250000 2,031.94 0.00 0.00 2,018,750.00

55342UAE4 Total

1,900,000.000 Local 2,031.94 0.00 0.00 2,018,750.00
Base 2,031.94 0.00 0.00 2,018,750.00

55354GAA8 MSCI INC 5.25% 15 Nov 2024 26 May 2015 29 May 2015 JPMORGAN SECURITIES INC USD/DTC
175,000.000 1.000000 NJFX Local 103.750000 357.29 0.00 0.00 181,562.50
Base 103.750000 357.29 0.00 0.00 181,562.50

56656PAB9 MARFRIG OVERSEAS LTD 9.5% 04 May 2020 30 Apr2015 05 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
60,000.000 1.000000 NJFY Local 97.375000 15.83 0.00 0.00 58,425.00
Base 97.375000 15.83 0.00 0.00 58,425.00

56656PAB9 MARFRIG OVERSEAS LTD 9.5% 04 May 2020 20 May 2015 26 May 2015 THE BANK OF NY/DBAG LONDON GLOBAL uUSb/DTC
10,000.000 1.000000 NJFS Local 101.625000 58.06 0.00 0.00 10,162.50
Base 101.625000 58.06 0.00 0.00 10,162.50

56656PAB9 MARFRIG OVERSEAS LTD 9.5% 04 May 2020 20 May 2015 26 May 2015 THE BANK OF NY/DBAG LONDON GLOBAL USD/DTC
90,000.000 1.000000 NJFY Local 101.625000 522.50 0.00 0.00 91,462.50
Base 101.625000 522.50 0.00 0.00 91,462.50

20 May 2015 26 May 2015 PERSHING LLC USD/DTC
Page 99 Prepared by State Street




Sales Report by Report Date

Composite

May 1, 2015 to May 31, 2015

View Date:

June 11, 2015

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face

100,000.000 1.000000 NJFY Local 101.650000 580.56 0.00 0.00 101,650.00
Base 101.650000 580.56 0.00 0.00 101,650.00

56656PAB9 MARFRIG OVERSEAS LTD 9.5% 04 May 2020 20 May 2015 26 May 2015 PERSHING LLC uUsSb/DTC
100,000.000 1.000000 NJFS Local 101.650000 580.56 0.00 0.00 101,650.00
Base 101.650000 580.56 0.00 0.00 101,650.00

56656PAB9 Total

360,000.000 Local 1,757.51 0.00 0.00 363,350.00
Base 1,757.51 0.00 0.00 363,350.00

56808DAHO MARINA DIST FIN CO INC 1% 15 Aug 2018 01 May 2015 01 May 2015 PAYDOWN USD/OTH
748.650 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 748.65
Base 100.000000 0.00 0.00 0.00 748.65

56808DAHO MARINA DIST FIN CO INC 1% 15 Aug 2018 01 May 2015 01 May 2015 PAYDOWN USD/OTH
2,079.580 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 2,079.58
Base 100.000000 0.00 0.00 0.00 2,079.58

56808DAHO MARINA DIST FIN CO INC 1% 15 Aug 2018 08 May 2015 08 May 2015 PAYDOWN USD/OTH
1,497.300 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 1,497.30
Base 100.000000 0.00 0.00 0.00 1,497.30

56808DAHO MARINA DIST FIN CO INC 1% 15 Aug 2018 08 May 2015 08 May 2015 PAYDOWN USD/OTH
4,159.160 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 4,159.16
Base 100.000000 0.00 0.00 0.00 4,159.16

56808DAHO MARINA DIST FIN CO INC 1% 15 Aug 2018 29 May 2015 OPEN 3 PAYDOWN USD/OTH
1,871.620 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 1,871.62
Base 100.000000 0.00 0.00 0.00 1,871.62

56808DAHO MARINA DIST FIN CO INC 1% 15 Aug 2018 29 May 2015 OPEN 3 PAYDOWN USD/OTH
5,198.950 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 5,198.95
Base 100.000000 0.00 0.00 0.00 5,198.95

56808DAHO Total

15,555.260 Local 0.00 0.00 0.00 15,555.26
Base 0.00 0.00 0.00 15,555.26

Page 100

Prepared by State Street



Sales Report by Report Date

Composite

May 1, 2015 to May 31, 2015

View Date:

June 11, 2015

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face

575385AA7 MASONITE INTERNATIONAL C 12 May 2015 15 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
100,000.000 1.000000 NJFX 104.000000 812.50 0.00 0.00 104,000.00
104.000000 812.50 0.00 0.00 104,000.00

576485AA4 MATADOR RESOURCES CO 06 May 2015 11 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
70,000.000 1.000000 NJFY 102.500000 360.94 0.00 0.00 71,750.00
102.500000 360.94 0.00 0.00 71,750.00

58711PAL6 MENS WEARHOUSE INC 01 May 2015 04 May 2015 PAYDOWN USD/OTH
477.270 1.000000 NJFS 100.000000 0.00 0.00 0.00 477.27
100.000000 0.00 0.00 0.00 477.27

58711PAL6 MENS WEARHOUSE INC 01 May 2015 06 May 2015 PAYDOWN USD/OTH
190.910 1.000000 NJFY 100.000000 0.00 0.00 0.00 190.91
100.000000 0.00 0.00 0.00 190.91

58711PAL6 Total

668.180 0.00 0.00 0.00 668.18
0.00 0.00 0.00 668.18

595112BF9 MICRON TECHNOLOGY INC 18 May 2015 21 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
300,000.000 1.000000 NJFV 98.625000 918.75 0.00 0.00 295,875.00
98.625000 918.75 0.00 0.00 295,875.00

19 May 2015 22 May 2015 MORGAN STANLEY CO INCORPORATED uUSb/DTC
100,000.000 1.000000 NJFV 98.000000 320.83 0.00 0.00 98,000.00
98.000000 320.83 0.00 0.00 98,000.00

595112BF9 Total

400,000.000 1,239.58 0.00 0.00 393,875.00
1,239.58 0.00 0.00 393,875.00

59804VAB1 MIDSTATES PETRO INC/LLC 06 May 2015 11 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
500,000.000 1.000000 NJFJ 57.500000 5,972.22 0.00 0.00 287,500.00
57.500000 5,972.22 0.00 0.00 287,500.00

59804VAD7 MIDSTATES PETRO INC/LLC 26 May 2015 29 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
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100,000.000 1.000000 NJFX Local 51.500000 4,573.61 0.00 0.00 51,500.00
Base 51.500000 4,573.61 0.00 0.00 51,500.00
625383AA2 MULTI COLOR CORP 6.125% 01 Dec 2022 26 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
425,000.000 1.000000 NJFV Local 103.750000 13,594.10 0.00 0.00 440,937.50
Base 103.750000 13,594.10 0.00 0.00 440,937.50
26 May 2015 CANCEL BANK OF AMERICA SECURITIES LLC USD/DTC
-425,000.000 1.000000 NJFV Local 103.750000 -13,594.10 0.00 0.00 -440,937.50
Base 103.750000 -13,594.10 0.00 0.00 -440,937.50
26 May 2015 29 May 2015 BANK OF AMERICA SECURITIES LLC uUSsb/DTC
425,000.000 1.000000 NJFV Local 103.750000 13,594.10 0.00 0.00 440,937.50
Base 103.750000 13,594.10 0.00 0.00 440,937.50
27 May 2015 OPEN BANK OF AMERICA SECURITIES LLC USD/DTC
825,000.000 1.000000 NJFV Local 103.750000 0.00 0.00 0.00 855,937.50
Base 103.750000 0.00 0.00 0.00 855,937.50
625383AA2 Total
1,250,000.000 Local 13,594.10 0.00 0.00 1,296,875.00
Base 13,594.10 0.00 0.00 1,296,875.00
62704PAFO0 MURRAY ENERGY CORP 11.25% 15 Apr 2021 05 May 2015 08 May 2015 GOLDMAN SACHS + CO USD/DTC
25,000.000 1.000000 NJFX Local 103.125000 171.88 0.00 0.00 25,781.25
Base 103.125000 171.88 0.00 0.00 25,781.25
15 May 2015 20 May 2015 RBC CAPITAL MARKETS USD/DTC
75,000.000 1.000000 NJFX Local 101.500000 796.88 0.00 0.00 76,125.00
Base 101.500000 796.88 0.00 0.00 76,125.00
15 May 2015 20 May 2015 DEUTSCHE BANK SECURITIES INC uUSb/DTC
75,000.000 1.000000 NJFX Local 100.750000 796.88 0.00 0.00 75,562.50
Base 100.750000 796.88 0.00 0.00 75,562.50
62704PAF0 Total
175,000.000 Local 1,765.64 0.00 0.00 177,468.75
Base 1,765.64 0.00 0.00 177,468.75
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63902MAC2 NATURAL RESRCE PART LP 9.125% 01 Oct 2018 13 May 2015 14 May 2015 1 EXCHANGE OFFER (NON CASH) USD/DTC
1,200,000.000 1.000000 NJFV Local 99.569931 12,775.00 0.00 0.00 1,194,839.18
Base 99.569931 12,775.00 0.00 0.00 1,194,839.18

64021SAC3 NEIMAN MARCUS GROUP LTD INC 1% 25 Oct 2020 01 May 2015 01 May 2015 PAYDOWN USD/OTH
5,985.000 1.000000 NJFX Local 100.000000 0.00 0.00 0.00 5,985.00
Base 100.000000 0.00 0.00 0.00 5,985.00

64021SAC3 NEIMAN MARCUS GROUP LTD INC 1% 25 Oct 2020 01 May 2015 01 May 2015 PAYDOWN USD/OTH
2,668.310 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 2,668.31
Base 100.000000 0.00 0.00 0.00 2,668.31

64021SAC3 NEIMAN MARCUS GROUP LTD INC 1% 25 Oct 2020 01 May 2015 01 May 2015 PAYDOWN USD/OTH
1,072.310 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 1,072.31
Base 100.000000 0.00 0.00 0.00 1,072.31

64021SAC3 Total

9,725.620 Local 0.00 0.00 0.00 9,725.62
Base 0.00 0.00 0.00 9,725.62

64126XAC6 NEUSTAR INC 4.5% 15 Jan 2023 13 May 2015 18 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
25,000.000 1.000000 NJFX Local 89.000000 384.38 0.00 0.00 22,250.00
Base 89.000000 384.38 0.00 0.00 22,250.00

13 May 2015 18 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
25,000.000 1.000000 NJFX Local 89.000000 384.38 0.00 0.00 22,250.00
Base 89.000000 384.38 0.00 0.00 22,250.00

13 May 2015 18 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
100,000.000 1.000000 NJFX Local 89.250000 1,537.50 0.00 0.00 89,250.00
Base 89.250000 1,537.50 0.00 0.00 89,250.00

64126XAC6 Total

150,000.000 Local 2,306.26 0.00 0.00 133,750.00
Base 2,306.26 0.00 0.00 133,750.00

644535AF3 NEW GOLD INC 6.25% 15 Nov 2022 28 May 2015 OPEN MORGAN STANLEY CO INCORPORATED USD/DTC
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1,000,000.000 1.000000 NJFJ Local 100.625000 2,951.39 0.00 0.00 1,006,250.00
Base 100.625000 2,951.39 0.00 0.00 1,006,250.00

65548PAD8 NORBORD INC 5.375% 01 Dec 2020 07 May 2015 12 May 2015 WELLS FARGO SECURITIES LLC USD/DTC
1,500,000.000 1.000000 NJFJ Local 99.500000 36,057.29 0.00 0.00 1,492,500.00
Base 99.500000 36,057.29 0.00 0.00 1,492,500.00

665531AC3 NORTHERN OIL AND GAS INC 8% 01 Jun 2020 13 May 2015 18 May 2015 RBC CAPITAL MARKETS USD/DTC
100,000.000 1.000000 NJFX Local 95.625000 0.00 0.00 0.00 95,625.00
Base 95.625000 0.00 0.00 0.00 95,625.00

676167BH1 OEKB OEST. KONTROLLBANK 1.125% 29 May 2018 14 May 2015 19 May 2015 RBC CAPITAL MARKETS uUSsb/DTC
20,000,000.000 1.000000 NJFH Local 99.914000 106,250.00 0.00 0.00 19,982,800.00
Base 99.914000 106,250.00 0.00 0.00 19,982,800.00

681936BE9 OMEGA HLTHCARE INVESTORS 4.5% 01 Apr 2027 08 May 2015 13 May 2015 J.P. MORGAN CLEARING CORP. uUSb/DTC
1,000,000.000 1.000000 NJFJ Local 97.902000 6,875.00 0.00 0.00 979,020.00
Base 97.902000 6,875.00 0.00 0.00 979,020.00

68323ABJ2 ONTARIO (PROVINCE OF) 0.95% 26 May 2015 26 May 2015 26 May 2015 MATURITY USD/DTC
10,000,000.000 1.000000 NJFN Local 100.000000 0.00 0.00 0.00 10,000,000.00
Base 100.000000 0.00 0.00 0.00 10,000,000.00

68323ABL7 ONTARIO (PROVINCE OF) 1.65% 27 Sep 2019 14 May 2015 19 May 2015 RBC CAPITAL MARKETS USD/DTC
20,000,000.000 1.000000 NJFH Local 100.008000 47,666.67 0.00 0.00 20,001,600.00
Base 100.008000 47,666.67 0.00 0.00 20,001,600.00

68323ADH4 ONTARIO (PROVINCE OF) 1.875% 21 May 2020 26 May 2015 29 May 2015 RBC CAPITAL MARKETS USD/DTC
25,000,000.000 1.000000 NJFH Local 100.237000 10,416.67 0.00 0.00 25,059,250.00
Base 100.237000 10,416.67 0.00 0.00 25,059,250.00

69073TAP8 OWENS BROCKWAY 7.375% 15 May 2016 19 May 2015 19 May 2015 CALLED BONDS USD/DTC
63,000.000 1.000000 NJFX Local 106.525000 1,393.87 0.00 0.00 67,110.75
Base 106.525000 1,393.87 0.00 0.00 67,110.75

690872AA4 OWENS BROCKWAY 5% 15 Jan 2022 13 May 2015 18 May 2015 RBC CAPITAL MARKETS uUSsb/DTC
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1,150,000.000 1.000000 NJFS Local 101.250000 5,270.83 0.00 0.00 1,164,375.00
Base 101.250000 5,270.83 0.00 0.00 1,164,375.00
69318UAA3 PBF LOGISTICS LP/FINANCE 6.875% 15 May 2023 07 May 2015 12 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
70,000.000 1.000000 NJFY Local 100.500000 0.00 0.00 0.00 70,350.00
Base 100.500000 0.00 0.00 0.00 70,350.00
69323VAB2 PC NEXTCO HOLDINGS/FINAN 8.75% 15 Aug 2019 04 May 2015 04 May 2015 CALLED BONDS USD/DTC
1,100,000.000 1.000000 NJFX Local 102.000000 21,121.52 0.00 0.00 1,122,000.00
Base 102.000000 21,121.52 0.00 0.00 1,122,000.00
69352JAP2 TALEN ENERGY SUPPLY LLC 6.5% 01 Jun 2025 14 May 2015 19 May 2015 ROBERT W.BAIRD CO.INCORPORATE uUSsb/DTC
75,000.000 1.000000 NJFX Local 101.500000 0.00 0.00 0.00 76,125.00
Base 101.500000 0.00 0.00 0.00 76,125.00
14 May 2015 19 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
50,000.000 1.000000 NJFX Local 101.250000 0.00 0.00 0.00 50,625.00
Base 101.250000 0.00 0.00 0.00 50,625.00
15 May 2015 20 May 2015 RBC CAPITAL MARKETS USD/DTC
75,000.000 1.000000 NJFX Local 101.375000 13.54 0.00 0.00 76,031.25
Base 101.375000 13.54 0.00 0.00 76,031.25
69352JAP2 Total
200,000.000 Local 13.54 0.00 0.00 202,781.25
Base 13.54 0.00 0.00 202,781.25
699320AH0 PARAMOUNT RESOURCES LTD 6.875% 30 Jun 2023 21 May 2015 OPEN ROBERT W.BAIRD CO.INCORPORATE USD/DTC
25,000.000 1.000000 NJFX Local 100.125000 0.00 0.00 0.00 25,031.25
Base 100.125000 0.00 0.00 0.00 25,031.25
21 May 2015 OPEN BARCLAYS CAPITAL INC. uUSb/DTC
50,000.000 1.000000 NJFX Local 100.625000 0.00 0.00 0.00 50,312.50
Base 100.625000 0.00 0.00 0.00 50,312.50
21 May 2015 OPEN BARCLAYS CAPITAL INC. USD/DTC
25,000.000 1.000000 NJFX Local 100.500000 0.00 0.00 0.00 25,125.00
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Base 100.500000 0.00 0.00 0.00 25,125.00

22 May 2015 OPEN BARCLAYS CAPITAL INC. USD/DTC
75,000.000 1.000000 NJFX Local 100.875000 0.00 0.00 0.00 75,656.25
Base 100.875000 0.00 0.00 0.00 75,656.25

699320AHO Total

175,000.000 Local 0.00 0.00 0.00 176,125.00
Base 0.00 0.00 0.00 176,125.00

714615AA9 PERRY ELLIS INTL INC 7.875% 01 Apr 2019 06 May 2015 06 May 2015 CALLED BONDS uUSDh/DTC
117,000.000 1.000000 NJFX Local 103.938000 895.78 0.00 0.00 121,607.46
Base 103.938000 895.78 0.00 0.00 121,607.46

19 May 2015 22 May 2015 PERSHING LLC uUSb/DTC
58,000.000 1.000000 NJFX Local 104.375000 647.06 0.00 0.00 60,537.50
Base 104.375000 647.06 0.00 0.00 60,537.50

714615AA9 Total

175,000.000 Local 1,542.84 0.00 0.00 182,144.96
Base 1,542.84 0.00 0.00 182,144.96

71677HAB1 PETSMART INC. 1% 11 Mar 2022 15 May 2015 19 May 2015 4 RESTRUCTURING USD/OTH
100,000.000 1.000000 NJFY Local 100.875000 0.00 0.00 0.00 100,875.00
Base 100.875000 0.00 0.00 0.00 100,875.00

15 May 2015 19 May 2015 4 RESTRUCTURING USD/OTH
35,000.000 1.000000 NJFY Local 99.500000 0.00 0.00 0.00 34,825.00
Base 99.500000 0.00 0.00 0.00 34,825.00

71677HAB1 PETSMART INC. 1% 11 Mar 2022 15 May 2015 RESTRUCTURING USD/OTH
95,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 95,000.00
Base 100.000000 0.00 0.00 0.00 95,000.00

15 May 2015 CANCEL RESTRUCTURING USD/OTH
-95,000.000 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 -95,000.00
Base 100.000000 0.00 0.00 0.00 -95,000.00
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15 May 2015 19 May 2015 4 RESTRUCTURING USD/OTH
280,000.000 1.000000 NJFS Local 100.875000 0.00 0.00 0.00 282,450.00
Base 100.875000 0.00 0.00 0.00 282,450.00

15 May 2015 19 May 2015 4 RESTRUCTURING USD/OTH
95,000.000 1.000000 NJFS Local 99.500000 0.00 0.00 0.00 94,525.00
Base 99.500000 0.00 0.00 0.00 94,525.00

71677HAB1 Total

510,000.000 Local 0.00 0.00 0.00 512,675.00
Base 0.00 0.00 0.00 512,675.00

72347QAJ2 PINNACLE FOODS FINANCE L 4.875% 01 May 2021 04 May 2015 08 May 2015 JEFFERIES+ COMPANY INC USD/DTC
375,000.000 1.000000 NJFX Local 100.750000 355.47 0.00 0.00 377,812.50
Base 100.750000 355.47 0.00 0.00 377,812.50

723664AB4 PIONEER ENERGY SERVICES 6.125% 15 Mar 2022 05 May 2015 08 May 2015 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
500,000.000 1.000000 NJFJ Local 80.750000 4,508.68 0.00 0.00 403,750.00
Base 80.750000 4,508.68 0.00 0.00 403,750.00

727493AB4 PLANTRONICS INC 5.5% 31 May 2023 22 May 2015 28 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
200,000.000 1.000000 NJFX Local 101.000000 30.56 0.00 0.00 202,000.00
Base 101.000000 30.56 0.00 0.00 202,000.00

22 May 2015 28 May 2015 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
300,000.000 1.000000 NJFX Local 101.125000 45.83 0.00 0.00 303,375.00
Base 101.125000 45.83 0.00 0.00 303,375.00

29 May 2015 OPEN MORGAN STANLEY CO INCORPORATED USD/DTC
75,000.000 1.000000 NJFX Local 101.500000 68.75 0.00 0.00 76,125.00
Base 101.500000 68.75 0.00 0.00 76,125.00

727493AB4 Total

575,000.000 Local 145.14 0.00 0.00 581,500.00
Base 145.14 0.00 0.00 581,500.00

734511AA6 PORT IMPERIAL FERRY CORP 7.46% 30 Apr 2049 01 May 2015 01 May 2015 PRINCIPALPAYMENTS CORP BDS USD/DTC
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81,235.370 1.000000 NJFH Local 100.000000 0.00 0.00 0.00 81,235.37
Base 100.000000 0.00 0.00 0.00 81,235.37
74251VAL6 PRINCIPAL FINANCIAL GROU 1% 15 May 2055 04 May 2015 07 May 2015 WELLS FARGO SECURITIES LLC USD/DTC
2,000,000.000 1.000000 NJFJ Local 100.125000 0.00 0.00 0.00 2,002,500.00
Base 100.125000 0.00 0.00 0.00 2,002,500.00
04 May 2015 07 May 2015 HSBC SECURITIES INC. USD/DTC
1,000,000.000 1.000000 NJFJ Local 100.125000 0.00 0.00 0.00 1,001,250.00
Base 100.125000 0.00 0.00 0.00 1,001,250.00
74251VALG Total
3,000,000.000 Local 0.00 0.00 0.00 3,003,750.00
Base 0.00 0.00 0.00 3,003,750.00
744320AV4 PRUDENTIAL FINANCIAL INC 1% 15 May 2045 14 May 2015 19 May 2015 J.P. MORGAN CLEARING CORP. USD/DTC
1,000,000.000 1.000000 NJFJ Local 100.625000 149.31 0.00 0.00 1,006,250.00
Base 100.625000 149.31 0.00 0.00 1,006,250.00
14 May 2015 19 May 2015 GOLDMAN SACHS + CO USD/DTC
2,000,000.000 1.000000 NJFJ Local 100.625000 298.61 0.00 0.00 2,012,500.00
Base 100.625000 298.61 0.00 0.00 2,012,500.00
744320AV4 Total
3,000,000.000 Local 447.92 0.00 0.00 3,018,750.00
Base 447.92 0.00 0.00 3,018,750.00
747525AE3 QUALCOMM INC 3% 20 May 2022 29 May 2015 OPEN J.P. MORGAN CLEARING CORP. USD/DTC
10,000,000.000 1.000000 NJFH Local 100.557000 10,833.33 0.00 0.00 10,055,700.00
Base 100.557000 10,833.33 0.00 0.00 10,055,700.00
74819TAF9 QUEBECOR MEDIA INC 1% 17 Aug 2020 15 May 2015 18 May 2015 3 PAYDOWN USD/OTH
2,004.890 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 2,004.89
Base 100.000000 0.00 0.00 0.00 2,004.89
74819TAF9 QUEBECOR MEDIA INC 1% 17 Aug 2020 15 May 2015 18 May 2015 3 PAYDOWN USD/OTH
624.520 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 624.52
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Base 100.000000 0.00 0.00 0.00 624.52
74819TAF9 Total

2,629.410 Local 0.00 0.00 0.00 2,629.41
Base 0.00 0.00 0.00 2,629.41

74840LAA0 QUICKEN LOANS INC 5.75% 01 May 2025 01 May 2015 06 May 2015 PERSHING LLC USD/DTC
100,000.000 1.000000 NJFX Local 101.750000 0.00 0.00 0.00 101,750.00
Base 101.750000 0.00 0.00 0.00 101,750.00

01 May 2015 06 May 2015 ROBERT W.BAIRD CO.INCORPORATE USD/DTC
100,000.000 1.000000 NJFX Local 101.250000 0.00 0.00 0.00 101,250.00
Base 101.250000 0.00 0.00 0.00 101,250.00

01 May 2015 06 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
75,000.000 1.000000 NJFX Local 101.375000 0.00 0.00 0.00 76,031.25
Base 101.375000 0.00 0.00 0.00 76,031.25

05 May 2015 08 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
50,000.000 1.000000 NJFX Local 100.125000 15.97 0.00 0.00 50,062.50
Base 100.125000 15.97 0.00 0.00 50,062.50

74840LAA0 QUICKEN LOANS INC 5.75% 01 May 2025 11 May 2015 14 May 2015 J.P. MORGAN SECURITIES LLC USD/DTC
325,000.000 1.000000 NJFV Local 100.125000 415.28 0.00 0.00 325,406.25
Base 100.125000 415.28 0.00 0.00 325,406.25

74840LAA0 QUICKEN LOANS INC 5.75% 01 May 2025 28 May 2015 OPEN CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
1,000,000.000 1.000000 NJFJ Local 100.000000 4,152.78 0.00 0.00 1,000,000.00
Base 100.000000 4,152.78 0.00 0.00 1,000,000.00

74840LAAO0 Total

1,650,000.000 Local 4,584.03 0.00 0.00 1,654,500.00
Base 4,584.03 0.00 0.00 1,654,500.00

748767AF7 QUINTILES TRANSNATIONAL 4.875% 15 May 2023 06 May 2015 12 May 2015 BARCLAYS CAPITAL INC. USD/DTC
75,000.000 1.000000 NJFX Local 100.625000 0.00 0.00 0.00 75,468.75
Base 100.625000 0.00 0.00 0.00 75,468.75
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06 May 2015 12 May 2015 BARCLAYS CAPITAL INC. USD/DTC
175,000.000 1.000000 NJFX Local 100.625000 0.00 0.00 0.00 176,093.75
Base 100.625000 0.00 0.00 0.00 176,093.75

748767AF7 QUINTILES TRANSNATIONAL 4.875% 15 May 2023 06 May 2015 12 May 2015 BARCLAYS CAPITAL INC. uUSsb/DTC
585,000.000 1.000000 NJFS Local 100.500000 0.00 0.00 0.00 587,925.00
Base 100.500000 0.00 0.00 0.00 587,925.00

748767AF7 QUINTILES TRANSNATIONAL 4.875% 15 May 2023 06 May 2015 12 May 2015 CANTOR FITZGERALD + CO uUSb/DTC
50,000.000 1.000000 NJFX Local 100.625000 0.00 0.00 0.00 50,312.50
Base 100.625000 0.00 0.00 0.00 50,312.50

07 May 2015 12 May 2015 BARCLAYS CAPITAL INC. USD/DTC
125,000.000 1.000000 NJFX Local 100.875000 0.00 0.00 0.00 126,093.75
Base 100.875000 0.00 0.00 0.00 126,093.75

748767AF7 Total

1,010,000.000 Local 0.00 0.00 0.00 1,015,893.75
Base 0.00 0.00 0.00 1,015,893.75

75281AAR0 RANGE RESOURCES CORP 4.875% 15 May 2025 11 May 2015 14 May 2015 GOLDMAN SACHS + CO uUSD/DTC
50,000.000 1.000000 NJFX Local 100.250000 0.00 0.00 0.00 50,125.00
Base 100.250000 0.00 0.00 0.00 50,125.00

11 May 2015 14 May 2015 OPPENHEIMER + CO. INC. uUSb/DTC
25,000.000 1.000000 NJFX Local 100.250000 0.00 0.00 0.00 25,062.50
Base 100.250000 0.00 0.00 0.00 25,062.50

11 May 2015 14 May 2015 BANK OF AMERICA SECURITIES LLC uUSDh/DTC
175,000.000 1.000000 NJFX Local 100.250000 0.00 0.00 0.00 175,437.50
Base 100.250000 0.00 0.00 0.00 175,437.50

11 May 2015 14 May 2015 JPMORGAN SECURITIES INC uUSD/DTC
75,000.000 1.000000 NJFX Local 100.250000 0.00 0.00 0.00 75,187.50
Base 100.250000 0.00 0.00 0.00 75,187.50

13 May 2015 18 May 2015 SUNTRUST ROBINSON HUMPHREY, INC. uUSb/DTC
75,000.000 1.000000 NJFX Local 100.000000 40.63 0.00 0.00 75,000.00
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Base 100.000000 40.63 0.00 0.00 75,000.00

14 May 2015 19 May 2015 GOLDMAN SACHS + CO USD/DTC
175,000.000 1.000000 NJFX Local 100.125000 118.49 0.00 0.00 175,218.75
Base 100.125000 118.49 0.00 0.00 175,218.75

19 May 2015 22 May 2015 BANK OF AMERICA SECURITIES LLC uUSsb/DTC
175,000.000 1.000000 NJFX Local 100.000000 189.58 0.00 0.00 175,000.00
Base 100.000000 189.58 0.00 0.00 175,000.00

75281AARO Total

750,000.000 Local 348.70 0.00 0.00 751,031.25
Base 348.70 0.00 0.00 751,031.25

762760AC0 RICE ENERGY INC 7.25% 01 May 2023 06 May 2015 11 May 2015 WELLS FARGO SECURITIES LLC uUSb/DTC
210,000.000 1.000000 NJFY Local 103.625000 1,903.13 0.00 0.00 217,612.50
Base 103.625000 1,903.13 0.00 0.00 217,612.50

767754CH5 RITE AID CORP 6.125% 01 Apr 2023 15 May 2015 20 May 2015 RBC CAPITAL MARKETS USD/DTC
100,000.000 1.000000 NJFX Local 104.125000 816.67 0.00 0.00 104,125.00
Base 104.125000 816.67 0.00 0.00 104,125.00

TT4477AJ2 ROCKWOOD SPECIALTIES GRO 4.625% 15 Oct 2020 07 May 2015 12 May 2015 STERNE AGEE & LEACH INC. uUSD/DTC
1,125,000.000 1.000000 NJFS Local 104.125000 3,902.34 0.00 0.00 1,171,406.25
Base 104.125000 3,902.34 0.00 0.00 1,171,406.25

TT4477AJ2 ROCKWOOD SPECIALTIES GRO 4.625% 15 Oct 2020 07 May 2015 12 May 2015 STERNE AGEE & LEACH INC. uUSb/DTC
375,000.000 1.000000 NJFY Local 104.125000 1,300.78 0.00 0.00 390,468.75
Base 104.125000 1,300.78 0.00 0.00 390,468.75

774477AJ2 Total

1,500,000.000 Local 5,203.12 0.00 0.00 1,561,875.00
Base 5,203.12 0.00 0.00 1,561,875.00

7T7T7T7T7T9AE9 ROSETTA RESOURCES INC 5.875% 01 Jun 2022 30 Apr2015 05 May 2015 RBC CAPITAL MARKETS USD/DTC
1,000,000.000 1.000000 NJFJ Local 100.249999 25,131.94 0.00 0.00 1,002,499.99
Base 100.249999 25,131.94 0.00 0.00 1,002,499.99
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78108AAE4 UNITED RENTALS NORTH AM 01 Feb 2021 11 May 2015 14 May 2015 SUNTRUST ROBINSON HUMPHREY, INC. USD/DTC
254,000.000 1.000000 NJFX Local 108.125000 5,995.46 0.00 0.00 274,637.50
Base 108.125000 5,995.46 0.00 0.00 274,637.50

78477JAA6 STHI HOLDING CORP 15 Mar 2018 20 May 2015 20 May 2015 CALLED BONDS USD/DTC
1,500,000.000 1.000000 NJFW Local 104.000000 21,666.66 0.00 0.00 1,560,000.00
Base 104.000000 21,666.66 0.00 0.00 1,560,000.00

78571CAA6 SABRE GLBL INC 15 May 2019 29 Apr2015 CANCEL CALLED BONDS USD/DTC
-270,000.000 1.000000 NJFX Local 106.375000 -10,454.99 0.00 0.00 -287,212.50
Base 106.375000 -10,454.99 0.00 0.00 -287,212.50

29 Apr2015 01 May 2015 2 CALLED BONDS USD/DTC
270,000.000 1.000000 NJFX Local 106.717677 10,454.99 0.00 0.00 288,137.73
Base 106.717677 10,454.99 0.00 0.00 288,137.73

78571CAAG Total

0.000 Local 0.00 0.00 0.00 925.23
Base 0.00 0.00 0.00 925.23

80007PAU3 SANDRIDGE ENERGY INC 01 Jun 2020 29 May 2015 OPEN UBS SECURITIES LLC USD/DTC
100,000.000 1.000000 NJFX Local 98.875000 0.00 0.00 0.00 98,875.00
Base 98.875000 0.00 0.00 0.00 98,875.00

28 May 2015 OPEN BARCLAYS CAPITAL INC. USD/DTC
25,000.000 1.000000 NJFX Local 100.500000 0.00 0.00 0.00 25,125.00
Base 100.500000 0.00 0.00 0.00 25,125.00

80007PAU3 Total

125,000.000 Local 0.00 0.00 0.00 124,000.00
Base 0.00 0.00 0.00 124,000.00

80874YANO SCIENTIFIC GAMES INTERNA 15 May 2021 15 May 2015 21 May 2015 6 EXCHANGE OFFER (NON CASH) USD/DTC
500,000.000 1.000000 NJFY Local 77.608378 0.00 0.00 0.00 388,041.89
Base 77.608378 0.00 0.00 0.00 388,041.89

80874YAT7 SCIENTIFIC GAMES INTERNA 01 Dec 2022 15 May 2015 21 May 2015 1 EXCHANGE OFFER (NON CASH) USD/DTC
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500,000.000 1.000000 NJFW Local 89.891410 24,166.67 0.00 0.00 449,457.05
Base 89.891410 24,166.67 0.00 0.00 449,457.05
80874YAT7 SCIENTIFIC GAMES INTERNA 10% 01 Dec 2022 15 May 2015 21 May 2015 1 EXCHANGE OFFER (NON CASH) uUsSb/DTC
175,000.000 1.000000 NJFX Local 97.211268 8,458.33 0.00 0.00 170,119.72
Base 97.211268 8,458.33 0.00 0.00 170,119.72
80874YAT7 Total
675,000.000 Local 32,625.00 0.00 0.00 619,576.77
Base 32,625.00 0.00 0.00 619,576.77
81726JAD3 SENSATA TECHNOLOGIES B.V. 1% 14 Oct 2021 09 Apr2015 CANCEL MORGAN STANLEY AND CO INC USD/OTH
-124,375.000 1.000000 NJFX Local 100.749997 0.00 0.00 0.00 -125,307.81
Base 100.749997 0.00 0.00 0.00 -125,307.81
09 Apr2015 01 May 2015 MORGAN STANLEY AND CO INC USD/OTH
124,375.000 1.000000 NJFX Local 100.749997 0.00 0.00 0.00 125,307.81
Base 100.749997 0.00 0.00 0.00 125,307.81
81726JAD3 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
81783QAB1 SEVEN GENERATIONS ENERGY 6.75% 01 May 2023 08 May 2015 13 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
135,000.000 1.000000 NJFY Local 101.250000 329.06 0.00 0.00 136,687.50
Base 101.250000 329.06 0.00 0.00 136,687.50
829259AR1 SINCLAIR TELEVISION GROU 5.625% 01 Aug 2024 26 May 2015 29 May 2015 BARCLAYS CAPITAL INC USD/DTC
675,000.000 1.000000 NJFV Local 101.375000 12,445.31 0.00 0.00 684,281.25
Base 101.375000 12,445.31 0.00 0.00 684,281.25
82967NAU2 SIRIUS XM RADIO INC 5.375% 15 Apr 2025 26 May 2015 29 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
20,000.000 1.000000 NJFY Local 101.000000 247.85 0.00 0.00 20,200.00
Base 101.000000 247.85 0.00 0.00 20,200.00
82967NAU2 SIRIUS XM RADIO INC 5.375% 15 Apr 2025 26 May 2015 29 May 2015 BANK OF AMERICA SECURITIES LLC uUSb/DTC
105,000.000 1.000000 NJFS Local 101.000000 1,301.20 0.00 0.00 106,050.00

Page 113

Prepared by State Street




Sales Report by Report Date

Composite

May 1, 2015 to May 31, 2015

View Date:

June 11, 2015

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
Base 101.000000 1,301.20 0.00 0.00 106,050.00
82967NAU2 Total

125,000.000 Local 1,549.05 0.00 0.00 126,250.00
Base 1,549.05 0.00 0.00 126,250.00

831641EV3 SMALL BUSINESS ADMINISTRATION 2.877% 10 Sep 2021 08 May 2015 13 May 2015 OPPENHEIMER + CO. INC. uUSDh/DTC
30,922,612.920 1.000000 NJFH Local 103.562500 177,928.71 0.00 0.00 32,024,231.01
40,000,000.000 Base 103.562500 177,928.71 0.00 0.00 32,024,231.01

27 May 2015 27 May 2015 FRACTIONAL SHARES uUSDh/DTC
0.120 1.000000 NJFH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

831641EV3 Total

30,922,613.040 Local 177,928.71 0.00 0.00 32,024,231.01
40,000,000.000 Base 177,928.71 0.00 0.00 32,024,231.01

84762LAR6 SPECTRUM BRANDS INC 6.125% 15 Dec 2024 15 May 2015 20 May 2015 CREDIT SUISSE SECURITIES (USA) LLC uUSb/DTC
1,315,000.000 1.000000 NJFS Local 105.500000 37,139.62 0.00 0.00 1,387,325.00
Base 105.500000 37,139.62 0.00 0.00 1,387,325.00

84762LAT2 SPECTRUM BRANDS INC 5.75% 15 Jul 2025 15 May 2015 20 May 2015 CANTOR FITZGERALD + CO uUSDh/DTC
75,000.000 1.000000 NJFX Local 101.875000 0.00 0.00 0.00 76,406.25
Base 101.875000 0.00 0.00 0.00 76,406.25

85375CBEO STANDARD PACIFIC CORP 5.875% 15 Nov 2024 12 May 2015 15 May 2015 JPMORGAN SECURITIES INC uUSsb/DTC
100,000.000 1.000000 NJFX Local 104.000000 0.00 0.00 0.00 104,000.00
Base 104.000000 0.00 0.00 0.00 104,000.00

857477AQ6 STATE STREET CORP 1% 29 Dec 2049 28 May 2015 OPEN SUNTRUST ROBINSON HUMPHREY, INC. uUSb/DTC
1,000,000.000 1.000000 NJFJ Local 101.125000 1,604.17 0.00 0.00 1,011,250.00
Base 101.125000 1,604.17 0.00 0.00 1,011,250.00

85917DAA2 STERIGENICS NORDION HOLD 6.5% 15 May 2023 11 May 2015 15 May 2015 CANTOR FITZGERALD + CO USD/DTC
75,000.000 1.000000 NJFX Local 101.000000 0.00 0.00 0.00 75,750.00
Base 101.000000 0.00 0.00 0.00 75,750.00
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11 May 2015 15 May 2015 JPMORGAN SECURITIES INC USD/DTC
75,000.000 1.000000 NJFX Local 101.000000 0.00 0.00 0.00 75,750.00
Base 101.000000 0.00 0.00 0.00 75,750.00

08 May 2015 15 May 2015 PERSHING LLC uUSsb/DTC
175,000.000 1.000000 NJFX Local 100.625000 0.00 0.00 0.00 176,093.75
Base 100.625000 0.00 0.00 0.00 176,093.75

12 May 2015 15 May 2015 JPMORGAN SECURITIES INC USD/DTC
125,000.000 1.000000 NJFX Local 100.500000 0.00 0.00 0.00 125,625.00
Base 100.500000 0.00 0.00 0.00 125,625.00

12 May 2015 15 May 2015 JPMORGAN SECURITIES INC USD/DTC
150,000.000 1.000000 NJFX Local 100.250000 0.00 0.00 0.00 150,375.00
Base 100.250000 0.00 0.00 0.00 150,375.00

85917DAA2 Total

600,000.000 Local 0.00 0.00 0.00 603,593.75
Base 0.00 0.00 0.00 603,593.75

863667AF8 STRYKER CORP 3.375% 15 May 2024 26 May 2015 29 May 2015 MESIROW FINANCIAL INC USD/DTC
2,000,000.000 1.000000 NJFH Local 101.513000 2,625.00 0.00 0.00 2,030,260.00
Base 101.513000 2,625.00 0.00 0.00 2,030,260.00

87160JAA9 SYNCREON GROUP BV/SYNCRE 8.625% 01 Nov 2021 05 May 2015 08 May 2015 GOLDMAN SACHS + CO USD/DTC
200,000.000 1.000000 NJFY Local 80.000000 335.42 0.00 0.00 160,000.00
Base 80.000000 335.42 0.00 0.00 160,000.00

07 May 2015 12 May 2015 UBS SECURITIES LLC USD/DTC
125,000.000 1.000000 NJFY Local 76.000000 329.43 0.00 0.00 95,000.00
Base 76.000000 329.43 0.00 0.00 95,000.00

08 May 2015 13 May 2015 UBS SECURITIES LLC uUSsb/DTC
80,000.000 1.000000 NJFY Local 76.000000 230.00 0.00 0.00 60,800.00
Base 76.000000 230.00 0.00 0.00 60,800.00
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87160JAA9 Total
405,000.000 Local 894.85 0.00 0.00 315,800.00
Base 894.85 0.00 0.00 315,800.00
87901BAAOD TEEKAY OFFSHORE PARTNERS 6% 30 Jul 2019 01 May 2015 PERSHING LLC USD/DTC
50,000.000 1.000000 NJFX Local 89.500000 50.00 0.00 0.00 44,750.00
Base 89.500000 50.00 0.00 0.00 44,750.00
01 May 2015 CANCEL PERSHING LLC USD/DTC
-50,000.000 1.000000 NJFX Local 89.500000 -50.00 0.00 0.00 -44,750.00
Base 89.500000 -50.00 0.00 0.00 -44,750.00
87901BAAO Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
87927YAA0D TELECOM ITALIA SPA 5.303% 30 May 2024 30 Apr2015 05 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
800,000.000 1.000000 NJFX Local 105.500000 18,265.89 0.00 0.00 844,000.00
Base 105.500000 18,265.89 0.00 0.00 844,000.00
887317AV7 TIME WARNER INC 3.55% 01 Jun 2024 06 May 2015 11 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
10,000,000.000 1.000000 NJFH Local 101.516000 157,777.78 0.00 0.00 10,151,599.99
Base 101.516000 157,777.78 0.00 0.00 10,151,599.99
08 May 2015 13 May 2015 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC
5,000,000.000 1.000000 NJFH Local 101.913000 79,875.00 0.00 0.00 5,095,650.00
Base 101.913000 79,875.00 0.00 0.00 5,095,650.00
887317AV7 Total
15,000,000.000 Local 237,652.78 0.00 0.00 15,247,249.99
Base 237,652.78 0.00 0.00 15,247,249.99
89223EAC7 TOWNSQUARE MEDIA INC. 1% 01 Apr 2022 07 May 2015 BANK OF AMERICA N.A. USD/OTH
35,000.000 1.000000 NJFY Local 100.625000 0.00 0.00 0.00 35,218.75
Base 100.625000 0.00 0.00 0.00 35,218.75
07 May 2015 CANCEL BANK OF AMERICA N.A. USD/OTH
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-35,000.000 1.000000 NJFY Local 100.625000 0.00 0.00 0.00 -35,218.75
Base 100.625000 0.00 0.00 0.00 -35,218.75
89223EAC7 TOWNSQUARE MEDIA INC. 1% 01 Apr 2022 07 May 2015 BANK OF AMERICA N.A. USD/OTH
95,000.000 1.000000 NJFS Local 100.625000 0.00 0.00 0.00 95,593.75
Base 100.625000 0.00 0.00 0.00 95,593.75
07 May 2015 CANCEL BANK OF AMERICA N.A. USD/OTH
-95,000.000 1.000000 NJFS Local 100.625000 0.00 0.00 0.00 -95,593.75
Base 100.625000 0.00 0.00 0.00 -95,593.75
89223EAC7 TOWNSQUARE MEDIA INC. 1% 01 Apr 2022 07 May 2015 19 May 2015 4 BANK OF AMERICA N.A. USD/OTH
35,000.000 1.000000 NJFY Local 100.625000 0.00 0.00 0.00 35,218.75
Base 100.625000 0.00 0.00 0.00 35,218.75
89223EAC7 TOWNSQUARE MEDIA INC. 1% 01 Apr 2022 07 May 2015 19 May 2015 4 BANK OF AMERICA N.A. USD/OTH
95,000.000 1.000000 NJFS Local 100.625000 0.00 0.00 0.00 95,593.75
Base 100.625000 0.00 0.00 0.00 95,593.75
89223EAC7 Total
130,000.000 Local 0.00 0.00 0.00 130,812.50
Base 0.00 0.00 0.00 130,812.50
89845XAB5 TRUVEN HEALTH ANALYTICS 10.625% 01 Jun 202 15 May 2015 18 May 2015 3 EXCHANGE OFFER (NON CASH) USD/DTC
1,300,000.000 1.000000 NJFV Local 102.793416 62,923.61 0.00 0.00 1,336,314.42
Base 102.793416 62,923.61 0.00 0.00 1,336,314.42
90320TAA8 UPCB FINANCE V LTD 7.25% 15 Nov 2021 05 May 2015 05 May 2015 PRINCIPALPAYMENTS CORP BDS USD/DTC
100,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 100,000.00
Base 100.000000 0.00 0.00 0.00 100,000.00
90320XAA9 UPCB FINANCE VI LTD 6.875% 15 Jan 2022 05 May 2015 05 May 2015 PRINCIPALPAYMENTS CORP BDS USD/DTC
100,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 100,000.00
Base 100.000000 0.00 0.00 0.00 100,000.00
911365AZ7 UNITED RENTALS NORTH AM 7.625% 15 Apr 2022 21 May 2015 27 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
105,000.000 1.000000 NJFY Local 110.250000 934.06 0.00 0.00 115,762.50
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Base 110.250000 934.06 0.00 0.00 115,762.50

911365AZ7 UNITED RENTALS NORTH AM 7.625% 15 Apr 2022 21 May 2015 27 May 2015 BANK OF AMERICA SECURITIES LLC USD/DTC
260,000.000 1.000000 NJFS Local 110.250000 2,312.92 0.00 0.00 286,650.00
Base 110.250000 2,312.92 0.00 0.00 286,650.00

911365AZ7 Total

365,000.000 Local 3,246.98 0.00 0.00 402,412.50
Base 3,246.98 0.00 0.00 402,412.50

911365BD5 UNITED RENTALS NORTH AM 5.5% 15 Jul 2025 26 May 2015 SUNTRUST ROBINSON HUMPHREY, INC. USD/DTC
475,000.000 1.000000 NJFV Local 101.000000 4,571.88 0.00 0.00 479,750.00
Base 101.000000 4,571.88 0.00 0.00 479,750.00

26 May 2015 CANCEL SUNTRUST ROBINSON HUMPHREY, INC. uUSb/DTC
-475,000.000 1.000000 NJFV Local 101.000000 -4,571.88 0.00 0.00 -479,750.00
Base 101.000000 -4,571.88 0.00 0.00 -479,750.00

26 May 2015 29 May 2015 BNY/SUNTRUST CAPITAL MARKETS USD/DTC
475,000.000 1.000000 NJFV Local 101.000000 4,571.88 0.00 0.00 479,750.00
Base 101.000000 4,571.88 0.00 0.00 479,750.00

911365BD5 Total

475,000.000 Local 4,571.88 0.00 0.00 479,750.00
Base 4,571.88 0.00 0.00 479,750.00

91831AAB7 VALEANT PHARMACEUTICALS 5.875% 15 May 2023 15 May 2015 STERNE, AGEE, AND LEACH INC uUSsb/DTC
750,000.000 1.000000 NJFV Local 102.985000 6,486.98 0.00 0.00 772,387.50
Base 102.985000 6,486.98 0.00 0.00 772,387.50

15 May 2015 CANCEL STERNE, AGEE, AND LEACH INC USD/DTC
-750,000.000 1.000000 NJFV Local 102.985000 -6,486.98 0.00 0.00 -772,387.50
Base 102.985000 -6,486.98 0.00 0.00 -772,387.50

15 May 2015 20 May 2015 STERNE, AGEE, AND LEACH INC USD/DTC
750,000.000 1.000000 NJFV Local 102.985000 6,486.98 0.00 0.00 772,387.50
Base 102.985000 6,486.98 0.00 0.00 772,387.50
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91831AAB7 VALEANT PHARMACEUTICALS 5.875% 15 May 2023 19 May 2015 22 May 2015 JPMORGAN SECURITIES INC USD/DTC
200,000.000 1.000000 NJFX Local 103.500000 1,795.14 0.00 0.00 207,000.00
Base 103.500000 1,795.14 0.00 0.00 207,000.00

19 May 2015 22 May 2015 JP MORGANCHASE BANK/HSBCSI uUSsb/DTC
275,000.000 1.000000 NJFX Local 103.250000 2,468.32 0.00 0.00 283,937.50
Base 103.250000 2,468.32 0.00 0.00 283,937.50

91831AAB7 Total

1,225,000.000 Local 10,750.44 0.00 0.00 1,263,325.00
Base 10,750.44 0.00 0.00 1,263,325.00

91911XAS3 VALEANT PHARMACEUTICALS 7.25% 15 Jul 2022 26 May 2015 29 May 2015 MORGAN STANLEY CO INCORPORATED uUSb/DTC
150,000.000 1.000000 NJFX Local 107.125000 4,047.92 0.00 0.00 160,687.50
Base 107.125000 4,047.92 0.00 0.00 160,687.50

92343EAG7 VERISIGN INC 5.25% 01 Apr 2025 01 May 2015 06 May 2015 J.P. MORGAN SECURITIES LLC USD/DTC
450,000.000 1.000000 NJFV Local 103.500000 2,559.38 0.00 0.00 465,750.00
Base 103.500000 2,559.38 0.00 0.00 465,750.00

11 May 2015 WELLS FARGO SECURITIES LLC uUSsb/DTC
350,000.000 1.000000 NJFV Local 102.000000 2,398.96 0.00 0.00 357,000.00
Base 102.000000 2,398.96 0.00 0.00 357,000.00

11 May 2015 CANCEL WELLS FARGO SECURITIES LLC uUSb/DTC
-350,000.000 1.000000 NJFV Local 102.000000 -2,398.96 0.00 0.00 -357,000.00
Base 102.000000 -2,398.96 0.00 0.00 -357,000.00

11 May 2015 14 May 2015 MORGAN STANLEY CO INCORPORATED USD/DTC
350,000.000 1.000000 NJFV Local 102.000000 2,398.96 0.00 0.00 357,000.00
Base 102.000000 2,398.96 0.00 0.00 357,000.00

92343EAG7 Total

800,000.000 Local 4,958.34 0.00 0.00 822,750.00
Base 4,958.34 0.00 0.00 822,750.00

923ZUTII3 FLINT GROUP GMBH 1% 07 Sep 2021 12 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
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107,980.640 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 107,980.64
Base 100.000000 0.00 0.00 0.00 107,980.64

12 May 2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-107,980.640 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 -107,980.64
Base 100.000000 0.00 0.00 0.00 -107,980.64

923ZUTII3 FLINT GROUP GMBH 1% 07 Sep 2021 12 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
43,051.100 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 43,051.10
Base 100.000000 0.00 0.00 0.00 43,051.10

12 May 2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-43,051.100 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 -43,051.10
Base 100.000000 0.00 0.00 0.00 -43,051.10

12 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
43,051.100 1.000000 NJFY Local 100.250005 0.00 0.00 0.00 43,158.73
Base 100.250005 0.00 0.00 0.00 43,158.73

12 May 2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-43,051.100 1.000000 NJFY Local 100.250005 0.00 0.00 0.00 -43,158.73
Base 100.250005 0.00 0.00 0.00 -43,158.73

923ZUTII3 FLINT GROUP GMBH 1% 07 Sep 2021 12 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
107,980.640 1.000000 NJFS Local 100.250007 0.00 0.00 0.00 108,250.60
Base 100.250007 0.00 0.00 0.00 108,250.60

12 May 2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-107,980.640 1.000000 NJFS Local 100.250007 0.00 0.00 0.00 -108,250.60
Base 100.250007 0.00 0.00 0.00 -108,250.60

22 May 2015 26 May 2015 4 PAYDOWN USD/OTH
107,709.330 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 107,709.33
Base 100.000000 0.00 0.00 0.00 107,709.33

923ZUTII3 FLINT GROUP GMBH 1% 07 Sep 2021 22 May 2015 26 May 2015 4 PAYDOWN USD/OTH
108.170 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 108.17
Base 100.000000 0.00 0.00 0.00 108.17
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22 May 2015 26 May 2015 4 PAYDOWN USD/OTH
42,942.930 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 42,942.93
Base 100.000000 0.00 0.00 0.00 42,942.93

923ZUTII3 FLINT GROUP GMBH 1% 07 Sep 2021 22 May 2015 26 May 2015 PAYDOWN USD/OTH
271.310 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 271.31
Base 100.000000 0.00 0.00 0.00 271.31

923ZUTII3 Total

151,031.740 Local 0.00 0.00 0.00 151,031.74
Base 0.00 0.00 0.00 151,031.74

924AXQlI0 FLINT GROUP US LLC 1% 07 Sep 2021 12 May 2015 DEUTSCHE BANK SECURITIES USD/OTH
260,423.900 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 260,423.90
Base 100.000000 0.00 0.00 0.00 260,423.90

12 May 2015 CANCEL DEUTSCHE BANK SECURITIES USD/OTH
-260,423.900 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 -260,423.90
Base 100.000000 0.00 0.00 0.00 -260,423.90

924AXQlI0 FLINT GROUP US LLC 1% 07 Sep 2021 12 May 2015 DEUTSCHE BANK SECURITIES USD/OTH
653,194.360 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 653,194.36
Base 100.000000 0.00 0.00 0.00 653,194.36

12 May 2015 CANCEL DEUTSCHE BANK SECURITIES USD/OTH
-653,194.360 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 -653,194.36
Base 100.000000 0.00 0.00 0.00 -653,194.36

12 May 2015 DEUTSCHE BANK SECURITIES USD/OTH
653,194.360 1.000000 NJFS Local 100.249999 0.00 0.00 0.00 654,827.34
Base 100.249999 0.00 0.00 0.00 654,827.34

12 May 2015 CANCEL DEUTSCHE BANK SECURITIES USD/OTH
-653,194.360 1.000000 NJFS Local 100.249999 0.00 0.00 0.00 -654,827.34
Base 100.249999 0.00 0.00 0.00 -654,827.34

924AXQII0 FLINT GROUP US LLC 1% 07 Sep 2021 12 May 2015 DEUTSCHE BANK SECURITIES USD/OTH
260,423.900 1.000000 NJFY Local 100.250000 0.00 0.00 0.00 261,074.96
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Base 100.250000 0.00 0.00 0.00 261,074.96

12 May 2015 CANCEL DEUTSCHE BANK SECURITIES USD/OTH
-260,423.900 1.000000 NJFY Local 100.250000 0.00 0.00 0.00 -261,074.96
Base 100.250000 0.00 0.00 0.00 -261,074.96

924AXQlI0 FLINT GROUP US LLC 1% 07 Sep 2021 22 May 2015 26 May 2015 4 PAYDOWN USD/OTH
1,641.190 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 1,641.19
Base 100.000000 0.00 0.00 0.00 1,641.19

22 May 2015 26 May 2015 4 PAYDOWN USD/OTH
651,553.170 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 651,553.17
Base 100.000000 0.00 0.00 0.00 651,553.17

924AXQlI0 FLINT GROUP US LLC 1% 07 Sep 2021 22 May 2015 26 May 2015 4 PAYDOWN USD/OTH
654.330 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 654.33
Base 100.000000 0.00 0.00 0.00 654.33

22 May 2015 26 May 2015 4 PAYDOWN USD/OTH
259,769.570 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 259,769.57
Base 100.000000 0.00 0.00 0.00 259,769.57

924AXQII0 Total

913,618.260 Local 0.00 0.00 0.00 913,618.26
Base 0.00 0.00 0.00 913,618.26

926QGCII3 HORIZON PHARMA HOLDINGS USAIN 1% 22 Apr 2021 29 Apr2015 CANCEL CITIBANK,N.A. USD/OTH
-175,000.000 1.000000 NJFX Local 100.625000 0.00 0.00 0.00 -176,093.75
Base 100.625000 0.00 0.00 0.00 -176,093.75

29 Apr 2015 CITIBANK,N.A. USD/OTH
175,000.000 1.000000 NJFX Local 100.625000 0.00 0.00 0.00 176,093.75
Base 100.625000 0.00 0.00 0.00 176,093.75

926QGCII3 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
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926QWXII9 STERIGENICS NORDION HOLD LLC 15 May 2022 08 May 2015 JP MORGANCHASE BANK USD/OTH
25,000.000 1.000000 NJFX Local 100.375000 0.00 0.00 0.00 25,093.75
Base 100.375000 0.00 0.00 0.00 25,093.75

08 May 2015 CANCEL JP MORGANCHASE BANK USD/OTH
-25,000.000 1.000000 NJFX Local 100.375000 0.00 0.00 0.00 -25,093.75
Base 100.375000 0.00 0.00 0.00 -25,093.75

08 May 2015 JP MORGANCHASE BANK USD/OTH
25,000.000 1.000000 NJFX Local 100.375000 0.00 0.00 0.00 25,093.75
Base 100.375000 0.00 0.00 0.00 25,093.75

926QWHXII9 Total

25,000.000 Local 0.00 0.00 0.00 25,093.75
Base 0.00 0.00 0.00 25,093.75

926RPKII3 BLUE COAT SYSTEMS INC. 15 May 2022 22 May 2015 JEFFERIES+ CO USD/OTH
75,000.000 1.000000 NJFX Local 100.125000 0.00 0.00 0.00 75,093.75
Base 100.125000 0.00 0.00 0.00 75,093.75

92769VAF6 VIRGIN MEDIA FINANCE PLC 15 Oct 2024 15 May 2015 STERNE, AGEE, AND LEACH INC uUSsb/DTC
750,000.000 1.000000 NJFV Local 102.110000 4,375.00 0.00 0.00 765,825.00
Base 102.110000 4,375.00 0.00 0.00 765,825.00

15 May 2015 CANCEL STERNE, AGEE, AND LEACH INC USD/DTC
-750,000.000 1.000000 NJFV Local 102.110000 -4,375.00 0.00 0.00 -765,825.00
Base 102.110000 -4,375.00 0.00 0.00 -765,825.00

15 May 2015 20 May 2015 STERNE, AGEE, AND LEACH INC USD/DTC
750,000.000 1.000000 NJFV Local 102.110000 4,375.00 0.00 0.00 765,825.00
Base 102.110000 4,375.00 0.00 0.00 765,825.00

92769VAF6 Total

750,000.000 Local 4,375.00 0.00 0.00 765,825.00
Base 4,375.00 0.00 0.00 765,825.00

931142DF7 WAL MART STORES INC 1.125% 11 Apr 2018 13 May 2015 18 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
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10,000,000.000 1.000000 NJFH Local 99.997000 11,562.50 0.00 0.00 9,999,700.00
Base 99.997000 11,562.50 0.00 0.00 9,999,700.00
94946TAB2 WELLCARE HEALTH PLANS IN 5.75% 15 Nov 2020 30 Apr2015 05 May 2015 BB&T SECURITIES, LLC USD/DTC
100,000.000 1.000000 NJFX Local 106.050000 2,715.28 0.00 0.00 106,050.00
Base 106.050000 2,715.28 0.00 0.00 106,050.00
30 Apr2015 05 May 2015 DEUTSCHE BANK SECURITIES INC USD/DTC
375,000.000 1.000000 NJFX Local 106.000000 10,182.29 0.00 0.00 397,500.00
Base 106.000000 10,182.29 0.00 0.00 397,500.00
94946 TAB2 WELLCARE HEALTH PLANS IN 5.75% 15 Nov 2020 28 May 2015 OPEN GOLDMAN SACHS + CO USD/DTC
250,000.000 1.000000 NJFJ Local 105.500000 678.82 0.00 0.00 263,750.00
Base 105.500000 678.82 0.00 0.00 263,750.00
94946 TAB2 Total
725,000.000 Local 13,576.39 0.00 0.00 767,300.00
Base 13,576.39 0.00 0.00 767,300.00
94973BAA9 WELLS ENTERPRISES INC 6.75% 01 Feb 2020 26 May 2015 29 May 2015 PERSHING LLC USD/DTC
200,000.000 1.000000 NJFX Local 103.375000 4,425.00 0.00 0.00 206,750.00
Base 103.375000 4,425.00 0.00 0.00 206,750.00
966387AG7 WHITING PETROLEUM CORP 5% 15 Mar 2019 11 May 2015 14 May 2015 JPMORGAN SECURITIES INC USD/DTC
830,000.000 1.000000 NJFS Local 99.750000 6,801.39 0.00 0.00 827,925.00
Base 99.750000 6,801.39 0.00 0.00 827,925.00
12 May 2015 15 May 2015 JPMORGAN SECURITIES INC uUSsb/DTC
615,000.000 1.000000 NJFS Local 99.750000 5,125.00 0.00 0.00 613,462.50
Base 99.750000 5,125.00 0.00 0.00 613,462.50
966387AG7 WHITING PETROLEUM CORP 5% 15 Mar 2019 15 May 2015 20 May 2015 J.P. MORGAN SECURITIES LLC USD/DTC
125,000.000 1.000000 NJFV Local 99.750000 1,128.47 0.00 0.00 124,687.50
Base 99.750000 1,128.47 0.00 0.00 124,687.50
19 May 2015 22 May 2015 J.P. MORGAN SECURITIES LLC USD/DTC
250,000.000 1.000000 NJFV Local 100.000000 2,326.39 0.00 0.00 250,000.00
Base 100.000000 2,326.39 0.00 0.00 250,000.00
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966387AG7 Total

1,820,000.000 Local 15,381.25 0.00 0.00 1,816,075.00
Base 15,381.25 0.00 0.00 1,816,075.00

97381WAP9 WINDSTREAM SERVICES LLC 8.125% 01 Sep 2018 27 May 2015 27 May 2015 CALLED BONDS USD/DTC
900,000.000 1.000000 NJFX Local 104.063000 17,468.74 0.00 0.00 936,567.00
Base 104.063000 17,468.74 0.00 0.00 936,567.00

976GGDII2 MITEL US HOLDINGS INC. 1% 31 Mar 2022 15 Apr 2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-35,000.000 1.000000 NJFY Local 100.500000 0.00 0.00 0.00 -35,175.00
Base 100.500000 0.00 0.00 0.00 -35,175.00

976GGDII2 MITEL US HOLDINGS INC. 1% 31 Mar 2022 15 Apr2015  CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-100,000.000 1.000000 NJFS Local 100.500000 0.00 0.00 0.00 -100,500.00
Base 100.500000 0.00 0.00 0.00 -100,500.00

976GGDII2 MITEL US HOLDINGS INC. 1% 31 Mar 2022 15 Apr 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
35,000.000 1.000000 NJFY Local 100.500000 0.00 0.00 0.00 35,175.00
Base 100.500000 0.00 0.00 0.00 35,175.00

15 Apr 2015 CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-35,000.000 1.000000 NJFY Local 100.500000 0.00 0.00 0.00 -35,175.00
Base 100.500000 0.00 0.00 0.00 -35,175.00

976GGDII2 MITEL US HOLDINGS INC. 1% 31 Mar 2022 15 Apr 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
100,000.000 1.000000 NJFS Local 100.500000 0.00 0.00 0.00 100,500.00
Base 100.500000 0.00 0.00 0.00 100,500.00

15 Apr 2015  CANCEL CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
-100,000.000 1.000000 NJFS Local 100.500000 0.00 0.00 0.00 -100,500.00
Base 100.500000 0.00 0.00 0.00 -100,500.00

976GGDII2 MITEL US HOLDINGS INC. 1% 31 Mar 2022 15 Apr 2015 21 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
35,000.000 1.000000 NJFY Local 100.500000 0.00 0.00 0.00 35,175.00
Base 100.500000 0.00 0.00 0.00 35,175.00

976GGDII2 MITEL US HOLDINGS INC. 1% 31 Mar 2022 15 Apr 2015 21 May 2015 CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH
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100,000.000 1.000000 NJFS Local 100.500000 0.00 0.00 0.00 100,500.00
Base 100.500000 0.00 0.00 0.00 100,500.00
976GGDII2 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
976GNYI1I8 STERIGENICS NORDION HOLDINGS L 1% 16 Apr 2016 15 May 2015 JP MORGANCHASE BANK USD/OTH
750,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 750,000.00
Base 100.000000 0.00 0.00 0.00 750,000.00
15 May 2015 CANCEL JP MORGANCHASE BANK USD/OTH
-750,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 -750,000.00
Base 100.000000 0.00 0.00 0.00 -750,000.00
15 May 2015 15 May 2015 JP MORGANCHASE BANK USD/OTH
750,000.000 1.000000 NJFW Local 100.000000 0.00 0.00 0.00 750,000.00
Base 100.000000 0.00 0.00 0.00 750,000.00
976GNYII8 Total
750,000.000 Local 0.00 0.00 0.00 750,000.00
Base 0.00 0.00 0.00 750,000.00
976HKSII2 TRINSEO MATERIALS OP. S.C.A. 1% 13 Oct 2021 12 May 2015 DEUTSCHE BANK SECURITIES USD/OTH
175,000.000 1.000000 NJFX Local 100.375000 0.00 0.00 0.00 175,656.25
Base 100.375000 0.00 0.00 0.00 175,656.25
12 May 2015 CANCEL DEUTSCHE BANK SECURITIES USD/OTH
-175,000.000 1.000000 NJFX Local 100.375000 0.00 0.00 0.00 -175,656.25
Base 100.375000 0.00 0.00 0.00 -175,656.25
976HKSII2 TRINSEO MATERIALS OP. S.C.A. 1% 13 Oct 2021 12 May 2015 OPEN DEUTSCHE BANK SECURITIES USD/OTH
175,000.000 1.000000 NJFX Local 100.375000 0.00 0.00 0.00 175,656.25
Base 100.375000 0.00 0.00 0.00 175,656.25
976HKSII2 Total
175,000.000 Local 0.00 0.00 0.00 175,656.25
Base 0.00 0.00 0.00 175,656.25
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976HWXII8  QUINTILES TRANSNATIONAL CORP 1% 29 Apr 2022 07 May 2015 JP MORGANCHASE BANK USD/OTH
75,000.000 1.000000 NJFX Local 100.250000 0.00 0.00 0.00 75,187.50
Base 100.250000 0.00 0.00 0.00 75,187.50
07 May 2015 CANCEL JP MORGANCHASE BANK USD/OTH
-75,000.000 1.000000 NJFX Local 100.250000 0.00 0.00 0.00 -75,187.50
Base 100.250000 0.00 0.00 0.00 -75,187.50
07 May 2015 JP MORGANCHASE BANK USD/OTH
75,000.000 1.000000 NJFX Local 100.250000 0.00 0.00 0.00 75,187.50
Base 100.250000 0.00 0.00 0.00 75,187.50
976HWXIIS Total
75,000.000 Local 0.00 0.00 0.00 75,187.50
Base 0.00 0.00 0.00 75,187.50
976JLFII5 1011778 BC ULTD LIABILITY COMP 1% 10 Dec 2021 22 May 2015 27 May 2015 5 PAYDOWN USD/OTH
7.700 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 7.70
Base 100.000000 0.00 0.00 0.00 7.70
976JLFII5 1011778 BC ULTD LIABILITY COMP 1% 10 Dec 2021 22 May 2015 PAYDOWN USD/OTH
22.210 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 22.21
Base 100.000000 0.00 0.00 0.00 22.21
22 May 2015 CANCEL PAYDOWN USD/OTH
-22.210 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 -22.21
Base 100.000000 0.00 0.00 0.00 -22.21
22 May 2015 27 May 2015 5 PAYDOWN USD/OTH
22.210 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 22.21
Base 100.000000 0.00 0.00 0.00 22.21
976JLFII5 Total
29.910 Local 0.00 0.00 0.00 29.91
Base 0.00 0.00 0.00 29.91
98705PACO  YORK RISK SVCS HLDG CORP 1% 01 Oct 2021 21 May 2015 BANK OF AMERICA N.A. USD/OTH
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134,325.000 1.000000 NJFY Local 98.749994 0.00 0.00 0.00 132,645.93
Base 98.749994 0.00 0.00 0.00 132,645.93
98705PACO YORK RISK SVCS HLDG CORP 1% 01 Oct 2021 22 May 2015 BANK OF AMERICA N.A. USD/OTH
388,050.000 1.000000 NJFS Local 98.750001 0.00 0.00 0.00 383,199.38
Base 98.750001 0.00 0.00 0.00 383,199.38
98705PACO Total
522,375.000 Local 0.00 0.00 0.00 515,845.31
Base 0.00 0.00 0.00 515,845.31
98877DAB1 ZF NA CAPITAL 4.5% 29 Apr 2022 11 May 2015 HSBC SECURITIES INC. USD/DTC
75,000.000 1.000000 NJFV Local 100.000000 140.63 0.00 0.00 75,000.00
Base 100.000000 140.63 0.00 0.00 75,000.00
11 May 2015 CANCEL HSBC SECURITIES INC. USD/DTC
-75,000.000 1.000000 NJFV Local 100.000000 -140.63 0.00 0.00 -75,000.00
Base 100.000000 -140.63 0.00 0.00 -75,000.00
11 May 2015 14 May 2015 HSBC SECURITIES INC. USD/DTC
75,000.000 1.000000 NJFV Local 100.000000 140.63 0.00 0.00 75,000.00
Base 100.000000 140.63 0.00 0.00 75,000.00
13 May 2015 18 May 2015 CITIGROUPGLOBAL MARKETS INC SALOMON  USD/DTC
250,000.000 1.000000 NJFV Local 99.750000 593.75 0.00 0.00 249,375.00
Base 99.750000 593.75 0.00 0.00 249,375.00
98877DAB1 Total
325,000.000 Local 734.38 0.00 0.00 324,375.00
Base 734.38 0.00 0.00 324,375.00
98877DAC9 ZF NA CAPITAL 4.75% 29 Apr 2025 29 Apr2015 CANCEL HSBC SECURITIES INC. USD/DTC
-375,000.000 1.000000 NJFV Local 100.000000 -247.40 0.00 0.00 -375,000.00
Base 100.000000 -247.40 0.00 0.00 -375,000.00
29 Apr2015 04 May 2015 HSBC SECURITIES INC. USD/DTC
375,000.000 1.000000 NJFV Local 100.000000 247.40 0.00 0.00 375,000.00
Base 100.000000 247.40 0.00 0.00 375,000.00
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98877DAC9 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
989194AH8 ZAYO GROUP LLC/ZAYO CAP 10.125% 01 Jul 202 08 May 2015 13 May 2015 ROBERT W.BAIRD CO.INCORPORATE USD/DTC
2,000,000.000 1.000000 NJFJ Local 113.420000 74,250.00 0.00 0.00 2,268,400.00
Base 113.420000 74,250.00 0.00 0.00 2,268,400.00
08 May 2015 13 May 2015 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
1,000,000.000 1.000000 NJFJ Local 113.375000 37,125.00 0.00 0.00 1,133,750.00
Base 113.375000 37,125.00 0.00 0.00 1,133,750.00
989194AH8S Total
3,000,000.000 Local 111,375.00 0.00 0.00 3,402,150.00
Base 111,375.00 0.00 0.00 3,402,150.00
98920UAF1 ZEBRA TECHNOLOGIES CORP. 27 Oct 2021 13 May 2015 PAYDOWN USD/OTH
5,795.450 1.000000 NJFS Local 103.105884 0.00 0.00 0.00 5,975.45
Base 103.105884 0.00 0.00 0.00 5,975.45
13 May 2015 CANCEL PAYDOWN USD/OTH
-5,795.450 1.000000 NJFS Local 103.105884 0.00 0.00 0.00 -5,975.45
Base 103.105884 0.00 0.00 0.00 -5,975.45
98920UAF1 ZEBRA TECHNOLOGIES CORP. 27 Oct 2021 13 May 2015 13 May 2015 PAYDOWN USD/OTH
2,045.450 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 2,045.45
Base 100.000000 0.00 0.00 0.00 2,045.45
98920UAF1 ZEBRA TECHNOLOGIES CORP. 27 Oct 2021 13 May 2015 13 May 2015 PAYDOWN USD/OTH
5,795.450 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 5,795.45
Base 100.000000 0.00 0.00 0.00 5,795.45
98920UAF1 Total
7,840.900 Local 0.00 0.00 0.00 7,840.90
Base 0.00 0.00 0.00 7,840.90
C4438BAE6 HUSKY INJECTION MOLDING SYS L 30 Jun 2022 12 May 2015 13 May 2015 PAYDOWN USD/OTH
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22,863.230 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 22,863.23
Base 100.000000 0.00 0.00 0.00 22,863.23
C4438BAE6 HUSKY INJECTION MOLDING SYS L 1% 30 Jun 2022 12 May 2015 13 May 2015 1 PAYDOWN USD/OTH
67,012.910 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 67,012.91
Base 100.000000 0.00 0.00 0.00 67,012.91
12 May 2015 13 May 2015 1 PAYDOWN USD/OTH
17,104.160 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 17,104.16
Base 100.000000 0.00 0.00 0.00 17,104.16
C4438BAE6 HUSKY INJECTION MOLDING SYS L 1% 30 Jun 2022 12 May 2015 13 May 2015 1 PAYDOWN USD/OTH
5,835.540 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 5,835.54
Base 100.000000 0.00 0.00 0.00 5,835.54
C4438BAE6 Total
112,815.840 Local 0.00 0.00 0.00 112,815.84
Base 0.00 0.00 0.00 112,815.84
C6901LAB3 1011778 B.C. ULLC 1% 12 Dec 2021 22 May 2015 22 May 2015 PAYDOWN USD/OTH
86,111.110 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 86,111.11
Base 100.000000 0.00 0.00 0.00 86,111.11
C6901LAB3 1011778 B.C. ULLC 1% 12 Dec 2021 22 May 2015 22 May 2015 PAYDOWN USD/OTH
29,851.850 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 29,851.85
Base 100.000000 0.00 0.00 0.00 29,851.85
22 May 2015 RESTRUCTURING USD/OTH
99,000.300 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 99,000.30
Base 100.000000 0.00 0.00 0.00 99,000.30
22 May 2015 CANCEL RESTRUCTURING USD/OTH
-99,000.300 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 -99,000.30
Base 100.000000 0.00 0.00 0.00 -99,000.30
22 May 2015 27 May 2015 5 RESTRUCTURING USD/OTH
99,000.300 1.000000 NJFY Local 99.000003 0.00 0.00 0.00 98,010.30
Base 99.000003 0.00 0.00 0.00 98,010.30
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C6901LAB3 1011778 B.C. ULLC 1% 12 Dec 2021 22 May 2015 27 May 2015 5 RESTRUCTURING USD/OTH
285,577.780 1.000000 NJFS Local 98.999999 0.00 0.00 0.00 282,722.00
Base 98.999999 0.00 0.00 0.00 282,722.00
C6901LAB3 Total
500,541.040 Local 0.00 0.00 0.00 496,695.26
Base 0.00 0.00 0.00 496,695.26
G9368PAP9 VIRGIN MEDIA INVT HLDGS LTD 1% 07 Jun 2020 01 May 2015 01 May 2015 PAYDOWN USD/OTH
140,653.360 1.000000 NJFS Local 100.000000 0.00 0.00 0.00 140,653.36
Base 100.000000 0.00 0.00 0.00 140,653.36
G9368PAP9 VIRGIN MEDIA INVT HLDGS LTD 1% 07 Jun 2020 01 May 2015 01 May 2015 PAYDOWN USD/OTH
40,834.850 1.000000 NJFY Local 100.000000 0.00 0.00 0.00 40,834.85
Base 100.000000 0.00 0.00 0.00 40,834.85
G9368PAP9 Total
181,488.210 Local 0.00 0.00 0.00 181,488.21
Base 0.00 0.00 0.00 181,488.21
US DOLLAR Total
534,556,147.760 Local 2,711,605.30 0.00 0.00 538,433,686.43
40,000,000.000 Base 2,711,605.30 0.00 0.00 538,433,686.43
FIXED INCOME Total
534,556,147.760
40,000,000.000 Base 2,711,605.30 0.00 0.00 538,433,686.43
FIXED INCOME - SHORT
US DOLLAR
762760ACO RICE ENERGY INC 7.25% 01 May 2023 29 Apr2015 CANCEL SUNTRUST ROBINSON HUMPHREY, INC. USD/DTC
-525,000.000 1.000000 NJFX Local 104.000000 -4,017.71 0.00 0.00 -546,000.00
Base 104.000000 -4,017.71 0.00 0.00 -546,000.00
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Sales Report by Report Date

SR STATE STREET
May 1, 2015 to May 31, 2015 View Date: June 11, 2015
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
US DOLLAR Total
-525,000.000 Local -4,017.71 0.00 0.00 -546,000.00
Base -4,017.71 0.00 0.00 -546,000.00
FIXED INCOME - SHORT Total
-525,000.000
Base -4,017.71 0.00 0.00 -546,000.00
SALES Total
565,640,451.320
40,000,000.000 Base 2,707,587.59 1,100.00 183.65 579,692,801.35
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Purchase Report by Report Date

Currency Summary - Composite

STATE STREET.

May 1, 2015 to May 31, 2015 View Date: June 11, 2015
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
CASH EQUIVALENTS
43,161,603.040 Local 0.00 0.00 0.00 43,161,603.04
Base 0.00 0.00 0.00 43,161,603.04
TRADES: 51
CANCELS: 0
EQUITY
21,000.000 Local 0.00 0.00 0.00 586,950.00
Base 0.00 0.00 0.00 586,950.00
TRADES: 1
CANCELS: 0
FIXED INCOME
1,072,201,085.020 Local 2,232,654.88 0.00 0.00 1,073,348,761.22
319,390,000.000 Base 2,232,654.88 0.00 0.00 1,073,348,761.22
TRADES: 339
CANCELS: 58
US DOLLAR Total
Long 1,115,383,688.060 Local 2,232,654.88 0.00 0.00 1,117,097,314.26
319,390,000.000 Base 2,232,654.88 0.00 0.00 1,117,097,314.26
TRADES: 391
CANCELS: 58
PURCHASE Total
Long 1,115,383,688.060
319,390,000.000 Base 2,232,654.88 0.00 0.00 1,117,097,314.26
TRADES: 391
CANCELS: 58
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Sales Report by Report Date

Currency Summary - Composite

STATE STREET.

May 1, 2015 to May 31, 2015 View Date: June 11, 2015
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
CASH EQUIVALENTS
31,486,566.560 Local 0.00 0.00 0.00 31,486,566.56
Base 0.00 0.00 0.00 31,486,566.56
TRADES: 44
CANCELS: 0
EQUITY
122,737.000 Local 0.00 1,100.00 183.65 10,318,548.36
Base 0.00 1,100.00 183.65 10,318,548.36
TRADES: 3
CANCELS: 0
FIXED INCOME
534,556,147.760 Local 2,711,605.30 0.00 0.00 538,433,686.43
40,000,000.000 Base 2,711,605.30 0.00 0.00 538,433,686.43
TRADES: 430
CANCELS: 51
FIXED INCOME - SHORT
-525,000.000 Local -4,017.71 0.00 0.00 -546,000.00
Base -4,017.71 0.00 0.00 -546,000.00
TRADES: 0
CANCELS: 1

US DOLLAR Total

Long 566,165,451.320 Local 2,711,605.30 1,100.00 183.65 580,238,801.35
40,000,000.000 Base 2,711,605.30 1,100.00 183.65 580,238,801.35

TRADES: 477

CANCELS: 51
Short -525,000.000 Local -4,017.71 0.00 0.00 -546,000.00
Base -4,017.71 0.00 0.00 -546,000.00

TRADES: 0

CANCELS: 1

SALES Total
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Sales Report by Report Date

Currency Summary - Composite

STATE STREET.

May 1, 2015 to May 31, 2015 View Date: June 11, 2015
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
Long 566,165,451.320
40,000,000.000 Base 2,711,605.30 1,100.00 183.65 580,238,801.35
TRADES: 477
CANCELS: 51
Short -525,000.000
Base -4,017.71 0.00 0.00 -546,000.00
TRADES: 0
CANCELS: 1
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Purchase Report by Report Date

Fund Summary - Composite

STATE STREET.

May 1, 2015 to May 31, 2015 View Date: June 11, 2015
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
CASH EQUIVALENTS
43,161,603.040 Base 0.00 0.00 0.00 43,161,603.04
TRADES: 51
CANCELS: 0
EQUITY
21,000.000 Base 0.00 0.00 0.00 586,950.00
TRADES: 1
CANCELS: 0
FIXED INCOME
1,072,201,085.020 Base 2,232,654.88 0.00 0.00 1,073,348,761.22
319,390,000.000
TRADES: 339
CANCELS: 58
PURCHASE Total
Long 1,115,383,688.060 Base 2,232,654.88 0.00 0.00 1,117,097,314.26
319,390,000.000
TRADES: 391
CANCELS: 58
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Sales Report by Report Date

Fund Summary - Composite

STATE STREET.

May 1, 2015 to May 31, 2015 View Date: June 11, 2015
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

CASH EQUIVALENTS

31,486,566.560 Base 0.00 0.00 0.00 31,486,566.56
TRADES: 44
CANCELS: 0
EQUITY
122,737.000 Base 0.00 1,100.00 183.65 10,318,548.36
TRADES: 3
CANCELS: 0
FIXED INCOME
534,556,147.760 Base 2,711,605.30 0.00 0.00 538,433,686.43
40,000,000.000
TRADES: 430
CANCELS: 51
FIXED INCOME - SHORT
-525,000.000 Base -4,017.71 0.00 0.00 -546,000.00
TRADES: 0
CANCELS: 1
SALES Total
Long 566,165,451.320 Base 2,711,605.30 1,100.00 183.65 580,238,801.35
40,000,000.000
TRADES: 477
CANCELS: 51
Short -525,000.000 Base -4,017.71 0.00 0.00 -546,000.00
TRADES: 0
CANCELS: 1
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